Column 13 - Current Year’s (Amortization)/Accretion

This amount should equal the current reporting year’s amortization of premium or accrual of discount
(regardless of whether or not the security is currently carried at Amortized Cost). The accrual of
discount amounts in this column are to be reported as increases to investment income in the Exhibit of
Net Investment Income, while the amortization of premium amounts are to be reported as decreases to
nvestment income.

Include The (Amortization)/Accretion of SVO Identified Funds designated for reporting
at systematic value.

Column 14 - Current Year’s Other-Than-Temporary Impairment Recognized

If the security has suffered an “other-than-temporary impairment,” this
amount of the direct write-down recognized. The amounts in this cof®mn agg el leported as realized

capital losses in the Exhibit of Capital Gains/(Losses) and in the ¢ a ncome.
Column 15 - Total Foreign Exchange Change in Book/Adjusted Catrying Val
This is a positive or negative amount that is defined as the po of tli™otal change in Book/Adjusted

Carrying Value for the year that is attributable to forgign g
The amounts reported in this column should be inc
gain/(loss) in the Capital and Surplus Account (Paﬁ

#lerences for a particular security.
unrealized foreign exchange capital

Column 16 - Interest Rate

Show rate of interest as stated on the face e _bond. Where the original stated rate has been
renegotiated, show the latest modified rag ng-erm bonds with a variable rate of interest, use the
last rate of interest. For short-ternfpbon ious issues of the same issuer, use the last rate of
interest. All information reported in t be a numeric value.

For SVO Identified Funds
or other zero coupon bonds

al Finds Exchange Traded Funds) and Principal STRIP Bonds
diic zero (0).

Column 17 - Effective Rate of Intere

For issuer obligationsifginclude the cffective rate at which the purchase was made. For
c and structured securities, report the effective yield used to value the

¢ date. The Effective Yield calculation should be modified for other-than-

security a

temporary
For [dentifie@Funds (Bond Mutual Funds and Exchange Traded Funds), enter Zero (0).

Column 18 - In Paid

ties that pay interest annually, provide the first 3 letters of the month in which the interest is

*2., JUN for June). For securities that pay interest semi-annually or quarterly, provide the first

of each month in which interest is received (e.g., JD for June and December, and MISD for

arch, June, September and December). For securities that pay interest on a monthly basis, include
“MON?” for monthly. Finally, for securities that pay interest at maturity, include “MAT” for maturity.

For SVO Identified Funds (Bond Mutual Funds Exchange Traded Funds) and Principal STRIP Bonds
or other zero coupon bonds, enter N/A.
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Column 19 - Admitted Interest Due and Accrued

This should equal the admitted amount of due and accrued interest for a specific security, based upon
the assessment of collectability required by SS4P No. 34—Investment Income Due and Accrued and
any other requirements for nonadmitting investment income due and accrued.

Column 20 — Amount Received During Year

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Funds) enter the amount of
distributions received in cash or reinvested in additional shares.

Include: The proportionate share of interest directly related to th uriticipreported in
this schedule.

Report amounts net of foreign withholding tax. @

Column 21 - Acquired Date \\
For public placements use trade date, not settlement date. For prn¥ige placements, use funding date.
é thah

Each issue of bonds or stocks acquired at public offerings on ne date may be totaled on one
line and the date of last acquisition inserted.

For SVO Identified Funds (Bond Mutual Fund? e Traded Funds), enter date of last

purchase.
Column 22 - Stated Contractual Maturity Date &

For SVO Identified Funds (Bond Mutual S change Traded Funds), leave blank.
A4
For perpetual bonds, enter 01/01/999

For mandatory convertible = conversion date.

** Columns 23 through 34 will be electronic only.

Column 23 - State Abbreviation
Applies to

tates, Territories and Possessions

Include appropriate state abbreviation for the state where the security is issued
(e.g., “MO” for Missouri).

U.S. Political Subdivisions of States, Territorics and Positions
Include appropriate state abbreviation for the state where the security is issued.

U.S. Special Revenue, Special Assessments Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

Include appropriate state abbreviation for the state where the security is issued.
Use “US” for federal agency issues.
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Column 24

Column 25

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code

Whenever possible, fair value should represent the price at which the security could be sold, based on
market information. Fair value should only be determined analytically when the market-based value
cannot be obtained.

The following 1s a listing of valid fair value level indicators to show the fair value erarchy level.

*1” for Level 1

reporting entity to determine the Rate Used to Obtain Fair Value.

“a” for securities where the rate is determined by a pricing sch

“b” for securities where the rate is determined by a stock excha

“c” for securities where the rate is determined by ? custodian. The reporting entity
should obtain and maintain the pricing $ 100 or anyibroker or custodian used as a pricing
source. In addition, the broker must Cither "8 aprroved by the reporting entity as a

counterparty for buying and selling secysi or“ge an underwriter of the security being

valued.

“2" for Level 2
“23” for Level 3 Q
The following is a listing of the valid method indicators for bonds to sh@e od used by the

d

“d” for securities where the rate is dete
required to maintain a record of, ic

4

“e” for securities where the rate etemnd
of Securities.

cthod indicator. The fair value hierarchy level indicator would
ctermine fair value indicator would be listed next. For example,
oir value hierarchy level and stock exchange for the method used to

the reporting entity. The reporting entity is
ethodology used.

d by the unit price published in the NAIC Valuation

Enter a combination of hierd
be listed first and the method
use “1b” to report Levelgl for the
determine fair value.

R—Fair Value allows the use of net asset value per share (NAV) instead

The guidance in §54
: estments. [f NAV is used instead of fair value, leave blank.

of fair val

Source Used t tain Fair Value
For d Code “a,” identify the specific pricing service used.
d Code “b,” identify the specific stock exchange used.

listing of most stock exchange codes can be found in the Investment Schedules General
nstructions or the following Web address:

www.fixprotocol.org/specifications/exchanges.shtml
For Method Code *¢,” identify the specific broker or custodian used.
For Mcthod Code “d,” leave blank.
For Method Code *e,” leave blank.

If net asset value (NAV) is used instead of fair value, the reporting entity should use “NAV” to
indicate net asset value used instead of fair value.

©1987 — 2018 National Association of Insurance Commissioners 487 Investments 2018



Column 26

Collateral Type
Use only for securities included in the following subtotal lines.

Industrial and Miscellancous (Unaffiliated)

Residential Mortgage-Backed/ SECUTTIES ..cviuereurieriiinieiieiensieriierissresssenesisssssssessssssssesessreee 3399999
Commercial Mortgage-Backed SCCUIHES ......ccoccuierieeineniceiicrccem e eeeensseneees 3499999
Other Loan-Backed and Structured SeCUrities ...... ..o 3599999

Enter one of the following codes to indicate collateral type. Pick exactly one collataral type for each
reported sccurity. For securitics that fit in more than one type, pick the predo

may need to be used when making selections involving prime, Alt-A and sub

uniform definitions for these collateral types. In the description field, u ions like ABS,
CDO or CLO to disclose the type of the loan-backed/structured secuity.

1 Residential Mortgage Loans/RMBS \

Include all types of residential first lien mortgage loan§@s ¢ al (e.g.. prime, subprime,
Alt-A).

2 Commercial Mortgage Loans/CMBS

Include all types of commercial mortga’ge\ llateral (e.g., conduits, single name,

etc.).
3 Home Equity

Include all home equity loans
first liens and are deeme n
loans/lines of credit arg

/ me equity lines of credit as collateral. These are not
ndiiduals. Bonds that are collateralized by home equity
-backed securities (ABS) rather than RMBS.

4 Card, Auto, Student Loans and Recreational Vehicles
oy individual obligations. Do not include individual obligations
5 Obligations — Tax Receivables, Utility Receivables, Trade Receivables,
s, Commercial Paper
ollateralized by corporate or industrial obligations (sometimes referred to as
6 case Transactions — Aircraft Leases, Equipment Leases and Equipment Trust Certificates
clude bonds collateralized by leases. Equipment leases are loans on heavy equipment.
quipment trust certificates are certificates that entitle the holder to the lease payments on the
underlying assets.
7 CLO/CBO/CDO
Include bank loans, which securitize CLOs; investment grade and high-yield corporate bonds,
which securitize CBOs; and corporate bonds and structured securities, which securitize
CDOs.
8 Manufactured Housing and Mobile Home Loans

Include manufactured housing loans and mobile home loans as collateral. These are not
typical residential mortgage loans, and when they securitize bonds, they are considered ABS.
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9 Credit Tenant Loans
Real estate loans secured by the obligation of a single (usually investment grade) company to
pay debt service by means of rental payments under a lease, where real estate is pledged as
collateral also referred to as credit tenant lease, sale-leaseback or CTL.

10 Other

Include other collateral types that do not fit into categories | through 9.

For Columns 27 through 29, make whole call information is not required.

Column 27

Column 28

Column 29

Column 30

Column 31

Call Date

Report the call date used to calculate the Effective Date of Maturi&. does not affect the
o)

Effective Date of Maturity field but exists, report the call date. If't is airuate, leave blank.
Call Price

Report the call price used to calculate the Effective Date of
Effective Date of Maturity field but exists, report the gall

rity BIT call price does not affect the
15 no call price, leave blank.

Effective Date of Maturity 2 4

On bonds purchased at a premium, the maturity tming the lowest amortized value should be
used. See SS4P No. 26R—Bonds. For lo achll and structured securities, include the effective
date of maturity that results from the esti casi? flows, incorporating appropriate prepayment
assumptions. If call data does not affect fectt ate of Maturity field, leave blank.

Legal Entity Identifier (LEI) \
Provide the 20-character Ledh yaldentifier (LEL) for any issuer as assigned by a designated Local

Operating Unit. If no LEI [Sien assigned, leave blank.

Issuer

Issuer Definition:
The n gal entity that develops, registers and sells securities for the purpose of
finan ns and may be domestic or foreign governments, corporations or investment
trusts WIS legally responsible for the obligations of the 1ssue and for reporting financial
conditions, Wgaterial developments and any other operational activities as required by the

lations of their jurisdictions.
T ntity is encouraged to use the following sources:

loomberg
e Interactive Data Corporation (IDC)
* Thomson Reuters
e S&P/CUSIP

e Name used in either the relevant SEC filing or legal documentation for the transaction. Issuer
is the name of the legal entity that can be found on documents such as SEC Form 424B2,
Note Agreements, Prospectuses and Indentures, as appropriate. The name used should be as
complete and detailed as possible to enable others to differentiate the legal entity issuing the
security from another legal entity with a similar name.

Do not report ticker symbols, either internal or otherwise.
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Column 32

Column 33

Column 34

Issue

Issue information provides detailed data as to the type of security being reported (e.g., coupon,
description of security, ectc.). Below are examples of what could be provided, but additional
information should be provided as appropriate for the security.

6% Senior 2018
7% Subordinated Debenture 03/15/2022
3% NY Housing Authority Debenture 2035

The reporting entity is encouraged to use the following sources:
»  Bloomberg
» Interactive Data Corporation (IDC) & O
» Thomson Reuters \
e S&P/CUSIP

®  Descriptions used in either the relevant SEC filing orgdegal entation for the transaction.

Do not report ticker symbols, either internal or otherngise, che information.

ISIN Identification \
The International Securities Tdentification &;‘S system is an international standard set up
diz

by the International Organization for S (ISO). 1t is used for numbering specific
securities, such as stocks, bonds, options ISIN numbers are administered by a National
Numbering Agency (NNA) in each of thfir r tive countries, and they work just like serial numbers

for those securities. Record the Isﬂl u if no valid CUSIP, CINS or PPN exists to report in
Column 1. \

Capital Structure Code

the security using the following codes consistent with the SVO
ection 3 of the Purposes and Procedures Manual of the NAIC

Please identify the capital struc

s referred to as rank or payment priority and can be found in feeds from
sue and Issuer column.

in the capital structure. Securitics are senior or subordinated, and are secured or unsecured.
bonds, Federal National Mortgage Association securities (FNMA or Fannie Mae) and
Loan Mortgage Corporation securities (FHLMC or Freddie Mac) generally are senior
sh there are examples of subordinated debt issued by Fannie and Freddie. 1* Lien is a type of

-51al1'011 the security should be reported under. The capital structure of “Other” should rarely be
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Capital structure includes securities subject to SS4P No. 26R—Bonds and SSAP No. 43R—Loan-
Backed and Structured Securities.

1.  Senior Secured Debt

Senior secured 1s paid first in the event of a default and also has a priority above other senior
debt with respect to pledged assets.

2. Senior Unsecured Debt

Senior unsecured securities have priority ahead of subordinated debt for entgg the event of
default.
3. Subordinated Debt
L 4
Subordinated 1s secondary in its rights to receive its princgpa 1 payments from the
borrower to the rights of the holders of senior debt (e.gigfor -backed and structured
securities, this would include mezzanine tranches).
(Subordinated means noting or designating a debt “§gligatiif whose holder is placed in
precedence below secured and general unsecyred or . another debtholder could block
payments to that holder or prevent that hold‘r inated debt from taking any action.)
4. Not Applicable \
Securities where the capital struc above do not apply (e.g., Line 5899999

gh
Exchange Traded Funds — as Identifi the W/ O and Line 5999999 Bond Mutual Funds — as
Identified by the SVO).

&
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SCHEDULE D —PART 2 —SECTION 1

PREFERRED STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

Stocks are to be grouped as listed below and arranged alphabetically. showing a subtotal for cach category.
Short Sales:

Selling a sccurity short is an action by a reporting entity that results with the reporting entity recognizing
proceeds from the sale and an obligation to deliver the sold security. For statutory accounting purposes,
obligations to deliver securities resulting from short sales shall be reported as contra-assel tive assets) in
the investment schedule, with an investment code in the code column detailing the it

obligation (negative asset) shall be initially reflected at fair value, with changes in_f£ai
unrealized gains and losses. These unrealized gains and losses shall be realized upor % nt'of the short sale

obligation. Interest on short sale positions shall be accrued periodically and reflorted
If a reporting entity has any detail lines reported for any of the following required categ Nategorics, it shall report
the subtotal amount of the corresponding category or subcategory, with the spcciﬁ$ ing number appearing in the

same manner and location as the pre-printed total or grand total line and number:

NOTE: See the Investment Schedules General Instructions for the foll

4

o Category definitions for stocks.

* Foreign column code list.

e Code column list of codes and definitio r
reporting entity.
o List of stock exchange names and abb ians.
L 4

Category \ Line Number

Industrial and Miscellaneous (Unaffiliated) ........
Parent, Subsidiaries and Affiliates........coocuvviveverrnnns T s e T e U E a0 0112
Total Preferred StOCKS ..v.cverernermmsimmmmrersnrssnnessnsnssassssssry B S R R i R e R e A O

rities not under the exclusive control of the

Only transferable shares (i.e., can be bought sold) of savings and loan or building and loan associations are to be reported
in this schedule.

Column 1 = CUSIP Idg tific: Q

CUSIP numbcily, for all purchased publicly issued securities are available from the broker’s
lamation or certificate. For private placement securities, the NAIC has created a special
zalled a PPN to be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securities,

Column 2 escription

Give a description of all preferred stocks owned, including redeemable options, if any, and location of
all banks, trust and miscellaneous companies. As appropriate, the reporting entity is encouraged to
include data consistent with that reported in Column 25, Issuer and Column 26, Issue. This does not
preclude the company from including additional detail to provide a complete and accurate description.
Abbreviations may be used as needed.

For Exchange Traded Funds, enter complete name of the fund. As appropriate, the reporting entity is
encouraged to include data consistent with that reported for Column 25, Issuer.
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Column 3

Column 4

Column 7

Column 8

Code

Enter *“*” in this column for all assets that are bifurcated between the insulated separate account filing

and the non-insulated separate account filing.

If preferred stocks are not under the exclusive control of the company as shown in the
General Interrogatories, they are to be identified by placing one of the codes identified in the
Investment Schedules General Instructions in this column.

Separate Account Filing Only:

If the asset is a bifurcated asset between the insulated separate account filingfnd theWpn-insulated
separate account filing, the “*” should appear first, immediately follow propriate code
(identified in the Investment Schedules General Instructions).

Foreign

L 4 \
Insert the appropriate code in the column based on the list @e Investment Schedules

General Instructions.

Rate Per Share
Insert the market rate for preferred stocks not in g&\@

Book/Adjusted Carrying Value

The chart below details the appropriate valuat ethdd for this column. The Purposes & Procedures
Manual of the NAIC Investment Analysisg? llow other valuation methods for preferred stock
investments in Subsidiary, Controld o (SCA) companies.

Deduct: Payment In Kind stock during the stock dividend period.

own for a decline in the fair value of a stock that is

NAIC Desigg 9= RP3 Enter book value
NAI T ® 24 — RP6 Enter the lower of book value or fair value

NAIC De Enter book value
C Designation P4 — P6 Enter the lower of book value or fair value

F tities not maintaining an AVR:

Designation RP1 — RP2 Enter book value
C Designation RP3 — RP6 Enter the lower of book value or fair value

NAIC Designations P1 — P2 Enter fair value
NAIC Designations P3 — P6 Enter the lower of book value or fair value

The amount reported in this column should equal:

Book/Adjusted Carrying Value reported in the Prior Year statement
(or Actual Cost for newly acquired securities)
plus “Total Change in Book/Adjusted Carrying Value”
plus “Total Foreign Exchange Change in Book/Adjusted Carrying Value”
plus Changes duc to amounts reported in Schedule D, Parts 3, 4 and 5
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Column 9 - Rate Per Share Used to Obtain Fair Value
Report rate used for determining fair value.
Column 10 - Fair Value

The fair value should be the price which, when multiplied by the notional amount (Column 6, Par
Value), or times the number of securities held if Column 6 contains no Par Value, results in the dollar
amount that would be received (excluding accrued dividends) if the security was sold at fair value.

The fair value included in this column (calculated from the Rate Used to Obta: alue column)
should be the amount used in any comparison of fair value to another valuati@f, meth®$ (e.g., book
value or amortized cost) that is prescribed by the accounting/valuation rules.

Column 11 — Actual Cost @

This amount should contain the actual consideration paid to purc the@ecurity. The Actual Cost
column amount should be adjusted for: partial sales of unaffili prog stock and any return of
capital for preferred stock in SCA companies (both reported in Scigdule D, Part 4); and subsequent
acquisitions of the same unaffiliated preferred stock and add tments in the preferred stock
in SCA companies (both reported in Schedule D, Pa e I Cost recorded in this column
shall ALWAYS be adjusted for other-than-tempora aiairme

Include: Cost of acquiring the pr . including broker’s commission and
incidental expenses ,of livery, but not including any accrued

dividends paid there ost@Qhould be reduced by payments attributed to the
recovery of cost.
Column 13 - Dividends — Amount Received Duga;

Include:
le.

Column 14 - Dividends - Nonadmitgtl Declared but Unpaid

This should equs

nagmitted amount of dividends declared but unpaid for a specific security,

based u the t of collectability required by SSAP No. 34—Invesiment Income Due and
Accrued an “quirements for nonadmitting investment income due and accrued.

Column 15 - Unrdglized Valuatién Increase/(Decrease)
Thamtata alized valuation increase/(decrease) for a specific security will be the change in

AQiusted Carrying Value that is due to carrying, or having carried (in the previous year), the
Fair Value. Thus this amount could be:

The difference due to changing from Amortized Cost in the previous year to Fair Value in the
current year’s Book/Adjusted Carrying Value column (calculated as current year Fair Value
minus current year Amortized Value);

The difference of moving from Fair Value in the previous year to Amortized Cost in the current

year's Book/Adjusted Carrying Value column (calculate as prior year Amortized Value minus
prior year Fair Value);
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Column 16

Column 17

Column 18

Column 19

Column 20

The difference between the Fair Value in the previous year and the Fair Value in the current year’s
Book/Adjusted Carrying Value column (calculate as current year Fair Value minus prior year
Fair Value minus eurrent year Accrual of Discount/( Amortization of Premium)) or

The increase/(decrease) for a specific investment in a Subsidiary, Controlled or Affiliated (SCA)
company that results from the reporting entity’s share of undistributed earnings and losses.

These amounts are to be reported as unrealized capital gains or (losses) in the Exhibit of Capital
Gains/(Losses) and in the Capital and Surplus (Page 4).

Current Year’s (Amortization)/Accretion

rual of discount
st).The accrual of
e in the Exhibit of
forted as decreases to

This amount should equal the current reporting year’s amortization of pre
(regardless of whether or not the security is currently carried at Amorj
discount amounts in this column are to be reported as increases to irffestmiy
Net Investment Income, while the amortization of premium amougts
investment income.

Current Year’s Other-Than-Temporary Impairment Recognized

his column should contain the
column are to be reported as realized

amount of the direct write-down recognized. The ﬁn
S alculation of Net Income.

capital losses in the Exhibit of Capital Gains/(Los

Total Change in Book/Adjusted Carrying Value \

This column should equal the net of: Unrealiz alu&tion Increase/(Decrease) plus
C al o Amortization)/Accretion minus
& C ’s Other-Than-Temporary Impairment Recognized.

justment related to these amounts (reported in the Total
sted Carrying Value column), should represent the difference
s Book/Adjusted Carrying Value and the prior year’s
ding changes due to amounts reported in Schedule D, Parts 3, 4

This amount, plus any forei
Foreign Exchange Change
between the current rep¢
Book/Adjusted Carrying Valuc
and 3).

Total Foreign Exchan ange in Book/Adjusted Carrying Value

= ive amount that is defined as the portion of the total change in Book/Adjusted
rrent year that is attributable to foreign exchange differences for a particular

e appropriate combination of NAIC designation (1 through 6), administrative symbol and
dicator (A, J, K, L, U or V) for each security. List of valid administrative symbols are shown

Listing of valid NAIC designation, administrative symbol and market indicator combinations can be
found on the NAIC’s website for the Securities Valuation Office (www.naic.org/svo.htm),

Exchange Traded Funds should be reported as perpetual securities.
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Column 21

For Exchange Traded Funds, enter date of l&e.
*¥* Columns 22 through 27 will be electronic only. **

Column 22 - Fair Value Hierarchy Level a

Following are valid administrative symbols for preferred stock. Refer to the Purposes and Procedures
Manual of the NAIC Investment Analysis Office for the application of these symbols.

S Additional or other non-payment risk assigned by the SVO or SSG

FE Filing Exempt assigned by the SVO

YE Year-end carry over assigned by the SVO

IF Initial filing - insurer reported designation with Admin Symbol assigned by the SVO
PL Private Letter Rating assigned by the SVO

PLGI Private Letter Rating - insurer assigned and reported on General kierro

z Insurer assigned and reported subject to limitation

GI Insurer assigned and reported on General Interrogatogy O

F Sub-paragraph D Company - insurer self-designat \

* Limited to NAIC Designations 6 - insurer assignc

- Date Acquired

For public placements use trade date, not scttlemerifygda d
Each issue of stocks acquired at public offerings o mordighan ¢

the date of last acquisition inserted. \

private placements, use funding date.
> date may be totaled on one line and

4

N 0 Obtain Fair Value Code

bresent the price at which the security could be sold, based on
only be determined analytically when the market-based value

Whenever possible, fair va
market information. Fair valudls
cannot be obtained.

The following is a listifigeof valid fair value level indicators to show the fair value hierarchy level.
1™ folk ev
“2” for el
3" for Leve
The_foll6@gng is a listing of the valid method mdicators for preferred stocks to show the method used

orting entity to determine the Rate Per Share Used to Obtain Fair Value.

or sccuritics where the rate is determined by a pricing service.
“b” for securities where the rate is determined by a stock exchange.

“c¢” for securities where the rate is determined by a broker or custodian. The reporting entity
should obtain and maintain the pricing policy for any broker or custodian used as a pricing
source. In addition, the broker must cither be approved by the reporting entity as a
counterparty for buying and selling securities or be an underwriter of the security being
valued.

“d” for securities where the rate is determined by the reporting entity. The reporting entity is
required to maintain a record of the pricing methodology used.

“e” for securities where the rate is determined by the unit price published in the NAIC Valuation
of Securities.
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Column 23

Column 24

Column 25

Enter a combination of hierarchy and method indicator. The fair value hierarchy level indicator would
be listed first and the method used to determine fair value indicator would be listed next. For example,
use “1b” to report Level 1 for the fair value hierarchy level and stock exchange for the method used to
determine fair value.

The guidance in SSAP No. 100R—Fair Value allows the use of net asset value (NAV) per share instead
of fair value for certain investments. [f NAV is used instead of fair value, leave blank.

Source Used to Obtain Fair Value

For Method Code *a,” identify the specific pricing service used.

For Method Code “b,” identify the specific stock exchange used. Q
The listing of most stock exchange codes can be found in th@®Inve @ chedules General
Instructions or the following Web address: \

www.fixprotocol.org/specifications/exchanges.shtml \

For Method Code “c,” identify the specific broker or custodian@

For Method Code “d.” leave blank. ’0

For Method Code “e,” leave blank. \

If net asset value (NAV) is used instead N ¢, the reporting entity should use “NAV” to

indicate net asset value used instead of fair yalu

Legal Entity ldentifier (LEI) L 4 6

Provide the 20-character Leg ifier (LEI) for any issuer as assigned by a designated Local

Operating Unit. If no LET g en assigned, leave blank.

Issuer
Issuer Definition:
entity that develops, registers and sells securities for the purpose of

s and may be domestic or foreign governments, corporations or investment
egally responsible for the obligations of the issue and for reporting financial

conditions, Ygaterial developments and any other operational activities as required by the
lations of their jurisdictions
T ntity is encouraged to use the following sources:

loomberg
» Interactive Data Corporation (IDC)
* Thomson Reuters
s S&P/CUSIP

e Name used in either the relevant SEC filing or legal documentation for the transaction. Issuer
is the name of the legal entity that can be found on documents such as SEC Form 424B2,
Note Agreements, Prospectuses and Indentures, as appropriate. The name used should be as
complete and detailed as possible to enable others to differentiate the legal entity issuing the
security from another legal entity with a similar name.

Do not report ticker symbols, either internal or otherwise.
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Column 26

Column 27

Issue
Issue information provides detailed data as to the type of security being reported.
The reporting entity is encouraged to use the following sources:

o Bloomberg

s Interactive Data Corporation (IDC)

® Thomson Reuters

e S&P/CUSIP

e Descriptions used in either the relevant SEC filing or legal docume ¢ transaction.
Do not report ticker symbols, either internal or otherwise. ¢
ISIN Identification \
The International Securities Identification Numbering (ISIN) gystem international standard set up
by the International Organization for Standardization (IS t ¥ used for numbering specific
securities, such as stocks, bonds, options and futurgg, 1§ @ are administered by a National

[ 1

Numbering Agency (NNA) in each of their respecggve © nd they work just like serial numbers
for those securities. Record the ISIN number only i JSIP, CINS or PPN exists to report in

Column 1. \&
NS

@ 1987 — 2018 National Association of Insurance Commissioners 498 Investments 2018



SCHEDULE D — PART 2 — SECTION 2

COMMON STOCKS OWNED DECEMBER 31 OF CURRENT YEAR

Stocks are to be grouped as listed below and arranged alphabetically. showing a subtotal for cach category.
Short Sales:

Selling a sccurity short is an action by a reporting entity that results with the reporting entity recognizing
proceeds from the sale and an obligation to deliver the sold security. For statutory accounting purposes,
obligations to deliver securities resulting from short sales shall be reported as contra-assel tive assets) in
the investment schedule, with an investment code in the code column detailing the it

obligation (negative asset) shall be initially reflected at fair value, with changes in_f£ai
unrealized gains and losses. These unrealized gains and losses shall be realized upor nt'of the short sale
obligation. Interest on short sale positions shall be accrued periodically and refortedfis !

If a reporting entity has any detail lines reported for any of the following required cate or ategories, it shall report

g
the subtotal amount of the corresponding category or subcategory, with the specified sighto number appearing in the
same manner and location as the pre-printed total or grand total line and number:

NOTE: See the Investment Schedules General Instructions for tte

o (Category definitions for stocks. &
* Foreign column code list.
e Code column list of codes and deﬁni%s urities not under the exclusive control of the
reporting entity. 4
iations.

* List of stock exchange nam

Category Line Number

Industrial and Miscellancous (Unaffiliated) ..., wnesner 2099999
Parent: Subsidiaries:and AT Tatese il i NG e b e s R L b b A R e e s T SR S 9199999
Mutoal Funds...comaimmmmmmsiy Nl i S i R G S R 9299999
Total Common Stocks .....ccevniviiverineinn: veerennen 9799999
Total Preferred and Comm OCKS . s R R R R R R D R ITD

Shares of all mutual fi
market instrum
cash equivalents,
Funds.

rdless of the underlying security, whether specialized or a mixture of bonds, stock, money
of investments, except money market mutual funds that are reported in Schedule E, Part 2 as

in this schedule.
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Column 1

Column 2

Column 3

Column 4

Column 6

CUSIP Identification

CUSIP numbers for all purchased publicly issued securities are available from the broker’s
confirmation or the certificate. For private placement securities, the NAIC has created a special
number called a PPN to be assigned by the Standard & Poor’s CUSIP Bureau. For foreign securities,
use a CINS that is assigned by the Standard & Poor’s CUSIP Bureau: www.cusip.com/cusip/index.htm.

If no valid CUSIP, CINS or PPN number exists then report a valid ISIN (Column 24) security number.
The CUSIP field should be zero-filled.

Description

Give a description of all common stocks owned, redeemable options, if a antaddress (city and
state) of all banks, trust and insurance companies, savings and loan or bufiding van associations
and miscellaneous companies. As appropriate, the reporting entif® is & d to include data
consistent with that reported in Column 22, Issuer and Column s Wes not preclude the
company from including additional detail to provide a co te accurate description.
Abbreviations may be used as needed.

Code

Enter “” in this column for all assets that are bif%c 1 the insulated separate account filing

and the non-insulated separate account filing.
If common stocks are not under the exclusiv ntro the company as shown in the General

Interrogatorics, they are to be identified b c nc of the codes identified in the Investment
Schedules General Instructions in this colu

Separate Account Filing Only: 4

If the asset is a bifurcate
separate account filing
(identified in the Inve

the insulated separate account filing and the non-insulated
Id Gppear first, immediately followed by the appropriate code
dules General Instructions).

Foreign

Insert the appropriate 2 in the column based on the list provided in the Investment Schedules
General In tru@

Book/Adjusiiil C alue

Thisygs the Fair e (adjusted for any other-than-temporary impairment) as of the end of the current
ear, except for common stock in Subsidiary, Controlled or Affiliated (SCA) companies
nder another valuation method (e.g., equity method).

t reported 1 this column should equal:

Book/Adjusted Carrying Value reported in the Prior Year statement
(or Actual Cost for newly acquired securitics)
plus “Total Change in Book/Adjusted Carrying Value”
plus “Total Foreign Exchange Change in Book/Adjusted Carrying Value”
plus Changes due to amounts reported in Schedule D, Parts 3, 4 and 5
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Column 7

Column 8

Column 9

Column 11

Column 12

Rate Per Share Used to Obtain Fair Value

Report rate used for determining fair value.

Fair Value

The fair value should be the price which, when multiphed by the number of shares held, results in the
dollar amount that would be received (excluding accrued dividends) if the security was sold at fair
value.

The fair value included in this column (calculated from the Rate Used to Obta: alue column)
should be the amount used in any comparison of fair value to another valuati@f, meth®$ (e.g., book

value or amortized cost) that is prescribed by the accounting/valuation rules.

Actual Cost @

This column should contain the actual consideration paid to pura%curity. The Actual Cost
c
ule D,

column amount should be adjusted for: partial sales of unaffili stock and any return of
capital for common stock in SCA companies (both reported in S¢ Part 4); and subsequent
acquisitions of the same unaffiliated common stock and addit inv§stments in the common stock in
SCA companies (both reported in Schedule D, Part st recorded in this column shall
ALWAYS be adjusted for other-than-temporary il‘?

ock including broker’s commission and
clivery. Return of capital is included as a
ics and affiliates, include changes in capital

Include: Original cost of acquiring t
the incidental expensgs o
reduction of cost. F
contributions.

Dividends - Amount Received Durdag
For Mutual Funds (excluding

Funds — as Identified by th
additional shares.

AU Funds — as Identified by the SVO and Exchange Traded
=r the amount of distributions received in cash or reinvested in

Include: > proporiivhate share of investment income directly related to the securities
orted in this schedule.

Report amounts p efgh withholding tax.

1 Declared but Unpaid
Thi uld equal®he nonadmitted amount of dividends declared but unpaid for a specific security,

base n the assessment of collectibility required by SS4P No. 34—Investment Income Due and
A y other requirements for nonadmitting investment income due and accrued.
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Column 13

Column 14

Column 15

Column 16

Column 17

Column 18

Unrealized Valuation Increase/(Decrease)

The total unrealized valuation increase/(decrease) for a specific security will be the change mn
Book/Adjusted Carrying Value that is due to carrying or having carried (in the previous year) the
security at Fair Value. Thus this amount could be:

The difference between the Fair Value in the previous year and the Fair Value in the current year’s
Book/Adjusted Carrying Value column; or

The increase/(decrease) for a specific investment in a Subsidiary, Controlled or Affiliated (SCA)

company that results from the reporting entity’s share of undistributed earnin SSes.
These amounts are to be reported as unrealized capital gains or (losses) i ibit of Capital
Gains/(Losses) and in the Capital and Surplus Account (Page 4).
L 2
Current Year’s Other-Than-Temporary Impairment Recognized
If the security has suffered an “other-than-temporary impairm N umn should contain the
amount of the direct write-down recognized. The amounts n this c re to be reported as realized

capital losses in the Exhibit of Capital Gains/(Losses) and in tifggalculftfon of Net Income.
Total Change in Book/Adjusted Carrying Value

This column should equal the net of:

Unrealized Valuation
minus Current Year’s Other- rary Impairment Recognized.
This amount, plus any foreign ex#han sthhent related to these amounts (reported in the Total
Foreign Exchange Change in Book/A@uste ing Value column), should represent the difference
ook/Adjusied Carrying Value and the prior year’s
ng amounts reported in Schedule D, Parts 3, 4 and 5).

Total Foreign Exchange Changt k/Adjusted Carrying Value

This is a positive or nggtive amount that is defined as the portion of the total change in Book/Adjusted
Carrying Value for
security. The a d in this column should be included as net unrealized foreign exchange

apital and Surplus Account (Page 4).

Ins NAIC market indicator for such security printed in the Valuation of Securities. If this market

isator available, the reporting entity should include a market indicator of “A,” “J,” “K,” “L,”
" as appropriate. For the meaning and applicability of suffixes and designations, please refer
t recent version of the Purposes and Procedures Manual of the NAIC Investment Analysis

Date Acquired
For public placements use trade date, not settlement date. For private placements, use funding date.

Each issue of stocks acquired at public offerings on more than one date may be totaled on one line and
the date of last acquisition inserted.
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** Columns 19 through 24 will be electronic only. **

Column 19

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code
Whenever possible, fair value should represent the price at which the security could be sold, based on
market information. Fair value should only be determined analytically when the market based value
cannot be obtained.
The following is a listing of valid fair value level indicators to show the fair value hierarchy level.

“1” for Level 1

“2" for Level 2

L 4

“3” for Level 3 \
The following is a listing of the valid method indicators for co n o show the method used
by the reporting entity to determine the Rate Per Share Used to Obt air Value.

“a” for securities where the rate is determined by,a pri
“b” for securities where the rate 1s dc{crminca% S ange.

“¢” for securities where the rate is d tcm&‘ roker or custodian. The reporting entity
it

should obtain and maintain the p for any broker or custodian used as a pricing
source. In addition, the broker S be approved by the reporting entity as a
counterparty for buying and s ctimties or be an underwriter of the security being

valued.
ermined by the reporting entity. The reporting entity 1s
the pricing methodology used.

5 determined by the unit price published in the NAIC Valuation

“d” for securities wherg
required to maintaé

“e” for securities where tht

of Securities.

Enter a combination o archy and method indicator. The fair value hicrarchy level indicator would
ho®used to determine fair value indicator would be listed next. For example,
for the fair value hierarchy level and stock exchange for the method used to

P No. 100R—Fair Value allows the use of net asset value (NAV) per share instead
ue for certain investments. [f NAV is used instead of fair value, leave blank.
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Column 20

Column 21

Column 22

Source Used to Obtain Fair Value
For Method Code “a,” identity the specific pricing service used.
For Method Code “b.” identify the specific stock exchange used.

The listing of most stock exchange codes can be found in the Investment Schedules General
Instructions or the following Web address:

www.fixprotocol.org/specifications/exchanges.shtml
For Method Code “c,” identify the specific broker or custodian used. Q
For Method Code “d.” leave blank. . O
For Method Code “e,” leave blank. \

If net asset value (NAV) is used instead of fair value, the i ty should use “NAV”™ to
indicate net asset value used instead of fair value.

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier ( ]ﬁ
Operating Unit. If no LEI number has been assigng®

Issuer \

er as assigned by a designated Local
b

Issuer Definition:
The name of the legal enfi de s, registers and sells securities for the purpose of
financing its operations j 1k estic or foreign governments, corporations or investment
trusts. The issuer 1s lg ible for the obligations of the issue and for reporting financial

conditions, material dd and any other operational activities as required by the

The reporting entity 1s§ficouraged to use the following sources:

&P/CUSIP

used in either the relevant SEC filing or legal documentation for the transaction. Issuer

the name of the legal entity that can be found on documents such as SEC Form 424B2,

otc Agrecments, Prospectuses and Indentures, as appropriate. The name used should be as

complete and detailed as possible to enable others to differentiate the legal entity issuing the
security from another legal entity with a similar name.

Do not report ticker symbols, cither internal or otherwise.
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Column 23

Column 24

Issue
Issue information provides detailed data as to the type of security being reported.
The reporting entity is encouraged to use the following sources:

o Bloomberg

s Interactive Data Corporation (IDC)

® Thomson Reuters

e S&P/CUSIP

e Descriptions used in either the relevant SEC filing or legal docume ¢ transaction.
Do not report ticker symbols, either internal or otherwise. ¢
ISIN Identification \
The International Securities Identification Numbering (ISIN) gystem international standard set up
by the International Organization for Standardization (IS t ¥ used for numbering specific
securities, such as stocks, bonds, options and futurgg, 1§ @ are administered by a National

[ 1

Numbering Agency (NNA) in each of their respecggve © nd they work just like serial numbers
for those securities. Record the ISIN number only i JSIP, CINS or PPN exists to report in

Column 1. \&
NS
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SCHEDULE D — PART 3

LONG-TERM BONDS AND STOCKS ACQUIRED DURING CURRENT YEAR

This schedule should include a detailed listing of all securities that were purchased/acquired during the current reporting year
that are still owned as of the end of the current reporting year (amounts purchased and sold during the current reporting year
arc reported in detail on Schedule D, Part 5 and only in subtotal in Schedule D, Part 3). This should include all transactions
that adjust the cost basis of the securities. Thus, it should not be used for allocations of TBAs to specific pools subsequent to
initial recording in Schedule D, Part 3 or other situations such as CUSIP number changes. The following list of items
provides examples of the items that should be included:

Purchases of securities not previously owned;
Subsecquent purchases of investment issues already owned;
Acquisition of a new stock through a stock dividend (e.g., spin oft); and @

Any increases in the investments in SCA companies that adjust the cost basi
[investments] in SCA companies valued using the equity method).

nt capital infusions

: nor should it be used for stock
ends are in a stock that is not
d stock dividends of an already

This schedule should NOT be used for stock splits to show increases in the number of sh
dividends to show increases in the number of shares (unless the stock shares recei
already owned by the reporting entity — e.g., received in a spin off). Rather, for
owned stock, adjustments for the appropriate columns should be made in 5§k
Part 2, Section 2. ¢

Bonds, preferred stocks and common stocks are to be grouped separateﬁ\a subtotal for each category.
u

Bond Mutual Funds — as Identified by SVO and Exchange Tra as Identified by SVO, which are described
in the Investment Schedules General Instructions, are to be i O Identified Funds.

=

Bonds are to be grouped as listed below and each cafleor
Territories and Possessions; U.S. Political Subdivisiop
Special Assessment Obligations and all Non-Guara
Political Subdivisions should be listed with a sta

alphabetically (securities included m U.S. States,
9 tories and Possessions; and U.S. Special Revenue and
ig s of Agencies and Authorities of Governments and Their
in the column provided for clectronic data capture).

If a reporting entity has any detail lines reported for @ tfhe following required categories or subcategories, it shall report
the subtotal amount of the corresponding catggory or sutitategory, with the specified subtotal line number appearing in the
same manner and location as the pre-printedggial or grand total line and number:

NOTE: See the Investment Sche 1 Instructions for the following:
e Category i bonds and stocks.
e  Foreign colu de list.
@ Line Number
Bonds:
U Spbiiaias atories and Possessions (Direct and GUaranteed)............oovvvvveiveeeeererioniveries e eeeseneee s 1799999
U.S! Uodivisions of States, Territories and Possessions (Direct and Guaranteed)...........ccocceeeeeenenne, 2499999
U.S. Spigal Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations
of Agcicies and Authorities of Governments and Their Political SubdiviSions ..........ccccecieeereerrereecenes e 3199999
Industrial and Miscellaneous (URATTHALEA) .........ccoioeiieiierieeeceeieeceeecere et eetseteesesmsesssesseeese e s eessesssesnanssanssenseens 3899999
T I O O s e R e e R e L o e S e R B s i 4899999
Parent;: Subsidtaties mmd AT lates: iniamimimnanmaiinaln s s e ians 5599999
SN Mentted Pondssrnusuismusiimsmin o iaataiasmnu 99990
BANK LOANS .. ..t eeieeiicietieeteeceeseesees e s iass s et eeasanesassasesesseesameeasssae s anesase s emsan et an e enseamasanssn e smmssens e e nnennesansemnranssnns 8299999
Subtotile—Bonds—Part s R S S R R R R R B399 T
Summary item from Part 5 for Bonds i iaiiiishensisiminisamsiris sessdiosvmiiii s 5399998
bty —Bomds s R R R R T R R R R B3 D
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Preferred Stocks:

Industrial and Miscellaneous (Unaffiliated) ......c..cccveiiiiiiiniiniiieciecseees s e e e saeseescees 0499999
Rarent: Subsidianicsantd A lates: civnsianmisnms v i e e R e 29940
Subtotals — Preferred Stocks — PAIt 3 ... cerieee st cense s ee s s e snasansaneesessanscessnnnsssssnessnssnessnns 39IIIYT
Summary:item from Part § for Prefermed SI00KS ... ...coccmimmmmsmsmsmesossmsiossssssmsssmssnsnsssosesssssassnpasssamsessssnases 59 99998
Subtotals— Preferred Stocks.cuisimnmimbirsssisiaisumamsimsulnimianassmarahiiiniissaosmnsang 29944
Common Stocks:
Industrial and Miscellancous (Unaffiliated) ........ococoviiiiiciiciniiccccccccece e 9099999
Pirent, Subsidifries and ATHHATES. «.asmsmmmrmasimanmmsssas s s ims i snns e 199999
Mutual Funds... ...9299999

... 9799997
.. 9799998
9799999
...9899999

9999999

Subtotals — Common Stocks - Part 3
Summary item from Part 5 for Common Stocks
BSubtotale—CommenStocks s cicimmsanisunsis s
Subtotals — Preferred and Common Stocks ... @

TOALS s s e e e e T s e T B T e B T s

Include all bonds and stocks acquired during the year except for those acquired and full
repoolings of mortgage-backed/asset-backed securities (e.g., glantization/me gati
mortgage-backed securities). Only those bonds and certificates of deposit with me
one year are to be included. Exclude cash equivalents and short term investments
Equivalents, Drafts, and Short-Term Investments with original maturities o

during the year. Include
f FHLMC or FNMA
¢ of acquisition in excess of

in SS4P No. 2R—Cash, Cash

A bond acquisition is recorded on the trade date, not the settlement d
bonds that are recorded on the funding date.

Enter as a summary item the totals of Columns 8, 9 and 21 ofPan&
Column 1 - CUSIP Identification

4
CUSIP numbers for all purchase bli 1ssued securities are available from the broker’s
placement securities, the NAIC has created a special
the Standard & Poor’s CUSIP Bureau. For foreign securities,
use a CINS that is assigned antard & Poor’s CUSIP Bureau: www.cusip.com/cusip/index.htm.

preferred stocks and common stocks.

If no valid CUSIP, CINS or PPN 1hber exists then report a valid ISIN (Column 14) security number.
The CUSIP field sho zero-filled.

Column 2 - Description

bonds and preferred and common stocks. As appropriate, the reporting entity
is encourag BEC data consistent with that reported in Column 12, Issuer and Column 13, Issue.
This does not slude the company from mcluding additional detail to provide a complete and
acc description. Abbreviations may be used as needed.

ified Funds (Bond Mutual Funds and Exchange Traded Funds), enter complete name of
As appropriate, the reporting entity is encouraged to include data consistent with that
or Column 12, Issuer.

F

Certificate of Deposit Account Registry Service (CDARs) or other similar services that have a
maturity of greater than one year, individually list the various banking institutions that are financially
responsible for honoring certificates of deposit. As appropriate, the name of the banking institutions
should follow from the registry of the Federal Financial Institutions Examination Council (FFIEC)
(www.ffiec.gov/nicpubweb/nicweb/Searcht orm.aspx).

For CDOs (Collateralized Debt Obligations) or CLOs (Collateralized Loan Obligations), indicate what
the CDO/CLO collateral is, such as high-yield bonds, corporate loans, etc. If the collateral is of mixed
type, indicate “Mix.” in addition to the largest type of collateral in the mix. If the collateral is derived
synthetically, indicate “synthetic.”
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Column 3

Column 4

Column 5

Column 7

Column 8

Foreign

Insert the appropriate code n the column based on the list provided in the Investment Schedules
General Instructions.

Date Acquired

For public placements use trade date, not settlement date. For private placements, use funding date.
Each issuc of bonds or stocks acquired at public offerings on more than onc datc may be totaled on one
line and the date of last acquisition inserted.

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Fun ent te of last

purchase.
Name of Vendor @ O

The items with reference to each issue of bonds and stocks acquir% offerings may be totaled

in one line and the word “various” inserted.
Actual Cost

This is the recorded cost of the investment purchasci
end of the current year. This amount would also b& rgpo e Actual Cost column of Schedule D,
Part 1 for bonds, Schedule D, Part 2, Section 1 fi stock, and Schedule D, Part 2, Section 2
for common stock. The amount reported in thedfttual Cst Column included in Schedule D, Part 3

will never differ from the actual consi on Jgid to purchase the security. Any appropriate
adjustments to the Actual Cost will be ma detail listing schedules (Schedule D, Part 1;

Schedule D, Part 2, Section 1; and S ] 2, Section 2) or in Schedule D, Part 4, as

appropriate. &

Include: Cost ¥ bond or stock, including broker’s commission and other
relats othe extent they do not exceed the fair value at the date of

es on repooling of securities, and reductions for origination fees
ended to compensate the reporting entity for interest rate risks (i.e. points).
Exclude: interest and dividends.

other costs, including internal costs or costs paid to an affiliated reporting
entity related to origination, purchase or commitment to purchase bonds shall be

charged to expense when incurred,
q alu

WECd on a security on which the reporting entity has a claim. For interest only bonds without a
ipal amount on which the reporting entity has a claim, use a zero value. Enter the statement date
par value for bonds with adjustable principal. An interest only bond with a small par amount of
principal would use that amount.

For preferred stock, enter par value per share of stock if any.

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Funds), enter 0.
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Column 9

Paid for Accrued Interest and Dividends

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Funds), enter amount of
dividends on shares acquired between the dividend declaration date and the ex-dividend date.

%% Columns 10 through 14 will be electronic only. **

Column 10

Column 11

Column 12

State Abbreviation

Applies to:
U.S. States, Territories and Possessions

Include appropriate state abbreviation for the®tate @ > security 1s issued
(e.g., “MO” for Missouri). \
U.S. Political Subdivisions of States, Territories an x

St
Include appropriate state abbreviation e st here the security is issued.

U.S. Special Revenue, Special Assclgic bligations and all Non-Guaranteed
averginents and Their Political Subdivisions

Obligations of Agencies and Authoritiego
Include appropriate state zﬁ}for the state where the security is issued.
cy Thgues.

Use “US™ for federal

Legal Entity Identifier (LEI)
4
Provide the 20-character Legal Enti nti El) for any issuer as assigned by a designated Local

Operating Unit. If no LEI nu %ssigned, leave blank.
Issuer
Issuer Definition:

&cntity that develops, registers and sclls sccurities for the purposc of

onswnd may be domestic or foreign governments, corporations or investment
egally responsible for the obligations of the issue and for reporting financial
developments and any other operational activities as required by the

The name of th

loomberg

nteractive Data Corporation (IDC)
Thomson Reuters
e S&P/CUSIP

e Name used in either the relevant SEC filing or legal documentation for the transaction. Issuer
1s the name of the legal entity that can be found on documents such as SEC Form 424B2,
Note Agreements, Prospectuses and Indentures, as appropriate. The name used should be as
complete and detailed as possible to enable others to differentiate the legal entity issuing the
security from another legal entity with a similar name.

Do not report ticker symbols, either internal or otherwise.
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Column 13

Column 14

Issue

Issue information provides detailed data as to the type of security being reported (e.g., coupon,
description of security, ectc.). Below are examples of what could be provided, but additional
information should be provided as appropriate for the security.

6% Senior 2018

7% Subordinated Debenture 03/15/2022
3% NY Housing Authority Debenture 2035

The reporting entity is encouraged to use the following sources:
* Bloomberg
» Interactive Data Corporation (IDC) & O
» Thomson Reuters \
e S&P/CUSIP

®  Descriptions used in either the relevant SEC filing orgdegal entation for the transaction.
Do not report ticker symbols, either internal or otherygi che information.
L 4

ISIN Identification \
The International Securities Tdentification %‘S system is an international standard set up
diz

by the International Organization for S (ISO). It is used for numbering specific
securities, such as stocks, bonds, options ISIN numbers are administered by a National
Numbering Agency (NNA) in each of tive countries, and they work just like serial numbers

for those securities. Record the IS if no valid CUSIP, CINS or PPN exists to report in
Column 1. \

N
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SCHEDULE D — PART 4

LONG-TERM BONDS AND STOCKS SOLD. REDEEMED OR OTHERWISE DISPOSED OF

This schedule should include a detailed listing of all securities that were sold/disposed of during the current reporting year
that were owned as of the beginning of the current reporting year (amounts purchased and sold during the current reporting
year arc reported in detail on Schedule D, Part 5 and only in subtotal in Schedule D, Part 4). This should include all
transactions that adjust the cost basis of the securities (except other-than-temporary impairments that are not part of a
disposal transaction). Thus, it should not be used for allocations of TBAs to specific pools subsequent to initial recording in

Schedule D, Part 3 or other situations such as CUSIP number changes. The following list of items provj amples of the
items that should be included:
Pay downs of securities still owned (including CMO prepayments);
: ; : . L 2
Subscquent partial sales of investment issues still owned; \
Reallocation of the cost basis of an already owned stock to the cost basis oi‘M received as a dividend
(e.g., spin off); and
Any decreases in the investments in SCA companies that adjust the cost ba¥§g,_nafiincluding other-than-temporary
impairments alone (e.g., subsequent return of capital from inves mpanies valued using the equity
method). &

Bonds, preferred stocks and common stocks are to be grouped separatel N ubtotal for each category.

Bond Mutual Funds — as Identified by the SVO and Exchange frad unds — as Identified by the SVO, which are
described in the Investment Schedules General Instructions, to Blinglided in SVO Identified Funds.

Bonds are to be grouped as listed below and each cafgor alphabetically (securities included m U.S. States,
Territories and Possessions; U.S. Political Subdivisions of Stges, ories and Possessions; and U.S. Special Revenue and
Special Assessment Obligations and all Non-Guara ig s of Agencies and Authoritics of Governments and Their
Political Subdivisions should be listed with a statg ) in the column provided for electronic data capture).

If a reporting entity has any detail lines reported for 4 e following required categories or subcategories, it shall report
the subtotal amount of the corresponding category or suifategory, with the specified subtotal line number appearing in the
same manner and location as the pre-printe | or grand total line and number:

NOTE: See the Investment Sche I Instructions for the following:

o (Category bonds and stocks.

i
*  Foreign colu de list.

%ﬂ Line Number
Bonds:
U.S. G TTIRERES «ve sl neovneinsenssiserasssnsensssnsnnssenssenssontsnsssnssassssnssessnensent aossnersnsssssnnesnessnnssnesses sasssanssesssesnnnrasssans 0599999

All Other BB vonan s s s R SRR A RS pssssueeess LD DS DI
U itorics and Possessions (Dircet and Guaranteed)......vcveceineieiceinninesonesesreeneneeenenns 1 799999
U.S.Slitical Subdivisions of States, Territories and Possessions (Direct and Guaranteed)..........cc.cceeeenveenen. 2499999
Us.s Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations

of Agencies and Authorities of Governments and Their Political Subdivisions ........cc.ccccovviiccciiieciennen. 3199999
Industrial and Miscellancous (Unaffiiated) cuivvriveeiviiiniicrireeiriississines rsinssssnsssssssienssssssesssensssssssssass sesssassanesens 3093999

EL Y I B BT B ot S S S S oS S s BB G995
Parernt Sabsidiames and A TRRAES: ommmmanumammemssmaem R s S s s 89949
SV O Tdentitied PBias.: s oo s i s s S e R S s e B e s S 9 99
BT TGRS wvisuuvias iowiss s s 8 e ey a0 3 D s A o T T B o s T S W L R S S 8299999
Subtotals:— BoRaE — ParE oo sy i S R e A S R e B S DRI T
Summary item from Part 5 for Bonds..........ccccoiiiiiiniis et senseiensses 9399998

Biibtotals = BOAdS . i o st e i S e e e e S S e e i O T S
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Preferred Stocks:
Industrial and Miscellaneous (Unaffiliated) ......c..cccveiiiiiiiniiniiieciecseees s e e e saeseescees 0499999

Rarent: Subsidianicsantdh A lates: civasianmsanmn v i e e R e 29940

Subtotals — Preferred Stocks — PAIt 4 ....cooiiiieeiiiiie ettt ee s s e esnnsansaneessssnnssessnneessssnessnssnessnns 39IDIYT

Summary:item from Part § for Prefermed SI00KS ... ...coccmimmmmsmsmsmesossmsiossssssmsssmssnsnsssosesssssassnpasssamsessssnases 59 99998

Subtotals— Preferred Stocks.cuisimnmimbirsssisiaisumamsimsulnimianassmarahiiiniissaosmnsang 29944
Common Stocks:

Industrial and Miscellancous (Unaffiliated) ........ococoviiiiiciiciniiccccccccece e 9099999

Pirent, Subsidiaries antd APRIEES. .unmmamnnismmmimmasamnsimsamansmmarassnmmes s 199999

... 9299999

Mutual Funds...............
... 9799997

Subtotals — Comtnon STOCKE — PAFT & ...ooiiummareisvonsvsaivass sasaissassast iad sisidssssatnsissanssds s assihanssvssas

Summary item from Part’s for Conuon STOEKS ;. u.iwavswmssissnssssiriissbssoiassnssssissivesssssssisgaisco Wi i5s1075 31 I99IB
Subtotals:—Common SIoeks. o crvimmaai i i e s 9799999
Subtotals — Preferred and Common SOCKS ....cooiviiiiiiiiiiiiaiireiiiesmisssssinsnssssessnsas reerrneenneens 9899999
TOALS s s e e e e T s e T B T e B T s . W 9999999

A bond disposal is recorded on the trade date, not the settlement date.

Include repoolings of mortgage-backed/asset-backed securities (e.g., giantizatio
mortgage-backed securities). Only those bonds and certificates of depositg it time of acquisition in excess of
{ ies for additional guidance. Exclude
cash equivalents as described in SSAP No. 2R—Cash, Cash Equivalents,

maturities of three months or less.

Enter as a separate summary item the totals of Columns 8 to 20 of & onds, preferred stocks and common stocks.

Column 1 = CUSIP Identification
CUSIP numbers for all purchag cly Mlssued securities are available from the broker’s
confirmation or the certificatagulia t&Placement securities, the NAIC has created a special
number called a PPN to be Ry t tandard & Poor’s CUSIP Bureau. For foreign securities,
use a CINS that is assigned ard & Poor’s CUSIP Bureau: www.cusip.com/cusip/index. htm.

If no valid CUSIP, CINS or PP
The CUSIP ficld shoul zero-fi

oer exists then report a valid ISIN (Column 26) security number.

Column 2 — Description

Col
addr | detail to provide a complete and accurate description. Abbreviations may be used as needed.

ified Funds (Bond Mutual Funds and Exchange Traded Funds), enter complete name of
As appropriate, the reporting entity is encouraged to include data consistent with that

Certificate of Deposit Account Registry Service (CDARs) or other similar services that have a
maturity of greater than one year, individually list the various banking institutions that are financially
responsible for honoring certificates of deposit. As appropriate, the name of the name of the banking
institutions should follow from the registry of the Federal Financial Institutions Examination Council
(FFIEC) (www.ffiec.gov/nicpubweb/nicweb/SearchForm.aspx).

For CDOs (Collateralized Debt Obligations) or CLOs (Collateralized Loan Obligations), indicate what
the CDO/CLO collateral is, such as high-yield bonds, corporate loans, etc. If the collateral is of mixed
type, indicate “Mix,” in addition to the largest type of collateral in the mix. If the collateral is derived
synthetically, indicate “synthetic.”
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Column 3

Column 4

Column 5

Column 7

Column 8

Column 9

Foreign

Insert the appropriate code n the column based on the list provided in the Investment Schedules
General Instructions.

Disposal Date
For public placements use trade date, not settlement date. For private placements, use funding date.
Each issue of bonds or stocks disposed of at public offerings on more than one date may be totaled on

one line and the date of last disposal inserted.

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Fun ent te of last

disposal.
Name of Purchaser L 2 O
If matured or called under redemption option, so state and give pﬁw alled.

Consideration

Include: In the determination of this c r's commission and incidental

expenses of effecting deliv%.

Exclude: Accrued interest and divide

SVO, enter price received at sale, usually the er o shares sold times the selling price per share.

Par Value < %

For Bond Mutual Funds — as Identificd by t& Exchange Traded Funds — as Identified by the

For mortgage-backed/loan-ba :fured securities, enter the par amount of principal sold on a
security on which the repg s a claim. For interest only bonds without a principal amount
on which the reporting entif5{a , use a zero value. Enter the sale date par value for bonds with
adjustable principal. An interc: bond with a small par amount of principal would use that
amount.

For preferred stock, enti value per share of stock if any.
For SVO Ifen i@ (Bond Mutual Funds and Exchange Traded Funds), enter 0.
ost

Actnal C
This e recorded cost of the investment purchased prior to the current reporting year and sold
dugige th ent reporting year. This amount will come from the prior reporting year’s Actual Cost

f Schedule D, Part 1 for bonds, Schedule D, Part 2, Section 1 for preferred stock, and
L 1 @/D, Part 2, Section 2 for common stock. However, it will need to be adjusted due to other-
arvporary impairments recognized during the current year.

xclude: Accrued interest and dividends.
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Column 10

Column 11

Column 12

Column 13

Column 14

Column 15

Prior Year Book/Adjusted Carrying Value

This should equal the Book/Adjusted Carrying Value amount reported in the prior year annual
statement for each specific security. If security was not owned at prior year-end, enter zero.

Unrealized Valuation Increase/(Decrease)

The total unrealized valuation increase/(decrease) for a specific security will be the amount necessary
to reverse the net effect of any unrealized gains/(losses) recognized while the security was carried
(up to the most recent amortized value for securities that have been carried at Amortized Value or up to
Actual Cost for those securities that have never been carried at Amortized Value).

These amounts are to be reported as unrealized capital gains or (losses) i ibit of Capital
Gains/(Losses) and in the Capital and Surplus Account (Page 4 — Life, Pr al & Title and
Page 5 — Health). @

Current Year’s (Amortization)/Accretion

re to be reported as increases
e the amortization of premium

up to the disposal date. The accrual of discount amounts in tl
to investment income in the Exhibit of Net Investment
amounts are to be reported as decreases to invcstmgn b

Current Year’s Other-Than-Temporary Impairme N
po

If the security has suffered an “other-tha impairment,” this column should contain the
amount of the direct write-down recognized. ts in this column are to be reported as realized
capital losses in the Exhibit of Capital G scuy and in the calculation of Net Income.

L 4
Total Change in Book/Adjusted CaN

This column should equal

Unreali 3
plus atvs (Amortization)/Accretion
minus rrent Year’s Other-Than-Temporary Impairment Recognized.
This amount, pl r exchange adjustment related to these amounts (reported in the Total
Foreign E - = in Book/Adjusted Carrying Value column), should represent the difference

rting year’s Book/Adjusted Carrying Value at Disposal Date and the prior

year's Book/Adjgsted Carrying Value.

Total. ign Exchange Change in Book/Adjusted Carrying Value

) o foreign exchange change for a specific security will be the amount necessary to reverse the
? ¢/ of unrcalized forecign exchange gains (losses) recognized while the security was owned by
¢ CBlipany. This includes the reversal of unrealized increase (decrease) recorded in previous year(s).

¢ amounts reported in this column should be included as net unrealized foreign exchange capital
gain (loss) in the Capital and Surplus Account (Page 4).
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Column 16

Column 17

Column 18

Column 19

Column 20

Column 21

Book/Adjusted Carrying Value at Disposal Date

Deduct: A direct write-down for a decline in the fair value of a bond that 1s
other-than-temporary.

Exclude: Accrued Interest.
This should equal the Actual Cost Column amount (adjusted for other-than-temporary impairments
recognized) for cach specific common stock and for cach preferred stock that is not amortizable; and

the Amortized Cost (adjusted for other-than-temporary impairments recognized) at disposal date for
each specific redeemable preferred stock that is amortizable.

Foreign Exchange Gain (Loss) on Disposal Q
Report the foreign exchange gain or loss on disposal. @ \O

Realized Gain (Loss) on Disposal

This should be the difference between the Consideration colu ount and the Book/Adjusted
Carrying Value at Disposal Date, excluding any portion 18 butable to foreign exchange
differences.

For securities sold, redeemed or otherwise
of a prepayment penalty and/or acceleration fec$ unt of realized gain (loss) reported is equal to
the Par value of the investment (Column 8 CV at the Disposal Date (Column 16).

Total Gain (Loss) On Disposal \
Enter the sum of Column 13, ign egchange gain or (loss), and Column 18§, realized gain or (loss).

Bond Interest/Stock Dividends

d During Year

For Mutual Funds (ingfiding Bond Mutual Funds — as Identified by the SVO and Exchange Traded
Funds — as Identificd bySghe SVO), enter the amount of distributions received in cash or reinvested in
additional shares,

Include: e proportionate share of investment income directly related to the securities
reported in this schedule.

Repws net of foreign withholding tax.

FJ ties sold, redeemed or otherwise disposed of, which generate investment income as a result
plyment penalty and/or acceleration fee; the amount of investment income reported 1s equal to
consideration received (Column 7) less the Par value of the investment (Column §).

cd Contractual Maturity Date

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Funds), leave blank.

For perpetual bonds, enter 01/01/9999.

@1987 — 2018 National Association of Insurance Commissioners 515 Investments 2018



** Columns 22 through 26 will be electronic only. **

Column22 - State Abbreviation
Applies to:
U.S. States, Territories and Possessions

Include appropriate state abbreviation for the state where the security is issued

(e.g., “MO” for Missouri).
U.S. Political Subdivisions of States, Territories and Positions
Include appropriate state abbreviation for the stite »@ecuﬁly 1s issued.
U.S. Special Revenue, Special Assessments Oblifition d all Non-Guaranteed
Obligations of Agencies and Authorities of Gove ts eir Political Subdivisions
Include appropriate state abbreviation e st here the security is issued.
Use “US” for federal agency issue

Column 23 - Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identi
Operating Unit. [f no LEI number has been

Column 24 - Issuer

Issuer Definition: \/
The name of the leg t develops, registers and sells securities for the purpose of

financing its operation domestic or foreign governments, corporations or investment
trusts. The issuer is lega gfisible for the obligations of the issue and for reporting financial
conditions, materi mients and any other operational activities as required by the
regulations of theglfurisdictions.

The reporting en ged to use the following sources:

e B be
Interact ata Corporation (1IDC)
omson Reuters
CUSIP

ame used in either the relevant SEC filing or legal documentation for the transaction. Issuer
is the name of the legal entity that can be found on documents such as SEC Form 424B2,
Note Agreements, Prospectuses and Indentures, as appropriate. The name used should be as
complete and detailed as possible to enable others to differentiate the legal entity issuing the
security from another legal entity with a similar name.

Do not report ticker symbols, either internal or otherwise.
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Column 25

Column 26

Issue

Issue information provides detailed data as to the type of security being reported (e.g., coupon,
description of security, etc.). Below are examples of what could be provided but additional information
should be provided as appropriate for the security.

6% Senior 2018

7% Subordinated Debenture 03/15/2022
3% NY Housing Authority Debenture 2035

The reporting entity is encouraged to use the following sources:
* Bloomberg
» Interactive Data Corporation (IDC) & O
» Thomson Reuters \
e S&P/CUSIP

®  Descriptions used in either the relevant SEC filing orgdegal entation for the transaction.
Do not report ticker symbols, either internal or otherygi che information.
L 4

ISIN Identification \
The International Securities Tdentification %‘S system is an international standard set up
diz

by the International Organization for S (ISO). It is used for numbering specific
securities, such as stocks, bonds, options ISIN numbers are administered by a National
Numbering Agency (NNA) in each of tive countries, and they work just like serial numbers

for those securities. Record the IS if no valid CUSIP, CINS or PPN exists to report in
Column 1. \

N
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SCHEDULE D — PART §

LONG-TERM BONDS AND STOCKS ACOUIRED DURING THE YEAR AND FULLY DISPOSED OF
DURING CURRENT YEAR

This schedule should include a detailed listing of all securities that were both purchased/acquired and sold/disposed of during
the current reporting year (amounts purchased and sold during the current reporting year are also reported in subtotals in
Schedule D, Parts 3 and 4).

Reporting entities should track information separately for securities purchased in different lots rather than using some type of
averaging for the issue in aggregate. Thus, this schedule should only be used when an entire lot off rity has been
purchased and sold during the current reporting year (even when different lots of the same security sti i
entity’s books).

e cost basis of the

As with Schedule D, Parts 3 and 4, this schedule should not be used for a transaction unil¥ss 1t
: i ing in Schedule D,

securities. Thus, it should not be used for allocations of TBAs to specific pools subsequ
Part 3 or other situations such as CUSIP number changes.

. (Securities included in U.S.
Possessions; and U.S. Special
s of Agencies and Authorities of
in the column provided for electronic

be grouped and arranged alphabetically as described in the instructions for Schedu
States, Territories and Possessions; U.S. Political Subdivisions of State ¢
Revenue and Special Assessment Obligations and all Non-Guaranteed
Governments and Their Political Subdivisions should be listed with a sta b sia
data capture). \

Bond Mutual Funds — as Identified by the SVO and Exchan ra Funds - as Identified by the SVO that are
described in the Investment Schedules General Instructions are inclieded in SVO Identified Funds.

If a reporting entity has any detail lines reported for any4f th g required categories or subcategories, it shall report
the subtotal amount of the corresponding category or subc&geory, the specified subtotal line number appearing in the
same manner and location as the pre-printed total o number:

NOTE: See the Investment Schedules Genera tions for the following:
s (Category definitions f& bonds and stocks.

e  Foreign column code i

¢ Line Number
Bonds:
U.S. GOVEIMMENES T M v eereveiienireseraisestesiaesiste st snetess e senesasbesesesssbnsasasanssebssassenssanssnssersssnnssasresssonssnnsensenes 0999990
B I o T T e T T s TS i T PP T 1099999
cHld nd Possessions (Direct and Guaranteed)..........oooeviiiiiiiiesieeniieieciciieseesie e sse e 1799999
ons of States, Territories and Possessions (Direct and Guaranteed)..........ccc.oeeveenrennne.. 2499999
venue and Special Assessment Obligations and all Non-Guaranteed Obligations
d Authorities of Governments and Their Political Subdivisions ...........cccccovvieiiniciees 3199999
and Miscellaneous (Unaffi liated} ...................................................................................................... 3899999
Parent, Subsidiaries and Affhates R R S s s D 09 990
Y T T O TR (onccsvvsvosmmmsssmmas oot o T S S SR N T T 8199999
Bank Loans... R B A R s e R e R 9 99 G
Subtotals—Bonds R W R R S N A SRV TR e DS BT B
Preferred Stocks:
Industrial and Miscellaneous (UnaffiHAted) .........o.oiveiiiiieieiieeiee e ettt e et e s e eerseenaens 8499999
Parent, Subsidiaries and AT IALES ... oottt e e st e e s a e e e eaat e e smessessaasees s nsseabeaasians 8599999
SUDLOTALS — PreferrEd STOCKS ..vvuiuivritereriiresiieiiesiisiiesteeseasetesebesesebessenesebessesessssessasesbesessenebenssnesabsssensasssessasesenesans 8999998
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Common Stocks:

Industrial and Miscellancous (Unaffiliated) . ciimmiismimmiisiimm s i s 9099999
Patent, Sabsidiarres ook A A e v o s s B S P e s T 9199999
IITET ] OIS s o 0 s S S A s s St 91299999
Subtotals— Common StoCks . usmausis iR D e e e I199998
Subtotals— Prefetred and Common Stocks ......ccuiiiaiaiiisiniiiasiiiiissasisisimmiiisitistisnhmsaimisismnies 9899999
TR s saimmmss oot o R S o o N S S0 L S S P S S o B B P S s s e e T 09 9D
Only those bonds and certificates of deposit with maturity at time of acquisition in excess of one ye 0 be included.

Include repoolings of mortgage-backed/asset-backed securities (e.g., giantization/megatization ofypf’HL or FNMA
mortgage-backed securities). Refer to SSAP No. 43R—Loan-Backed and Structured Securities 1t unting guidance.
Exclude cash equivalents as described in SSAP No. 2R—Cash, Cash Equivalents, Drafis, and S, vesimenis with
original maturities of three months or less. &

A bond acquisition or disposal is recorded on the trade date, not the settlement date, @w acquisition of private

placement bonds, use the funding date.

&

Column 1 = CUSIP Identification
CUSIP numbers for all purchased publicly i ; are available from the broker’s
confirmation or the certificate. For private plac carites, the NAIC has created a special

number called a PPN to be assigned by the Sta
use a CINS that is assigned by the Standard

r's CUSIP Burcau. For foreign securities,
'USIP Bureau: www.cusip.com/cusip/index.htm.

If no valid CUSIP, CINS or PPN number g&i§ts eport a valid ISIN (Column 26) security number.
The CUSIP ficld should be zero-filjgd.

NS

ei trred and common stocks, including location of all banks, trust
and miscellaneous companie: propriate, the reporting entity is encouraged to include data
consistent with that repgrted in 24, Issuer and Column 25, Issue. This does not preclude the
company from includng additional detail to provide a complete and accurate description.
Abbreviations may be as needed.

Column 2 - Description

Give a description of all bd

(Bond Mutual Funds and Exchange Traded Funds), enter complete name of
>, the reporting entity is encouraged to include data consistent with that

r honoring certificates of deposit. As appropriate, the name of the name of the banking
should follow from the registry of the Federal Financial Institutions Examination Council
Y (www ffiec. gov/nicpubweb/nicweb/SearchForm.aspx).

CDOs (Collateralized Debt Obligations) or CLOs (Collateralized Loan Obligations), indicate what
the CDO/CLO collateral is, such as high-yield bonds, corporate loans, etc. If the collateral is of mixed
type, indicate “Mix,” in addition to the largest type of collateral in the mix. If the collateral is derived
synthetically, indicate “synthetic.”

Column 3 — Foreign

Insert the appropriate code in the column based on the list provided in the Investment Schedules
General Instructions.
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Column 4

Column 5

Column 6

Column 7

Column 9

Column 10

Date Acquired

For public placements use trade date, not settlement date. For private placements, use funding date.
Reporting entities may total on one line each issue of bonds or stocks acquired at public offerings on
more than one date and insert the date of last acquisition.

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Funds), enter date of last
purchase.

Name of Vendor

The items with reference to each issue of bonds and stocks acquired at public offkings be totaled
in one line and the word “various” inserted.

Disposal Date @
For public placements use trade date, not settlement date. For p p ents, use funding date.
Reporting entities may total on one line each issue of bonds or stofks of at public offerings on

more than one date and nsert the date of last disposal.

For SVO Identified Funds (Bond Mutual Funds and ded Funds), enter date of last
disposal.
= ®
Name of Purchaser \
If matured or called under redemption optio&&md give price at which called.

Actual Cost

4

This is the recorded cost of an inveSigent as purchased during the current reporting year and
sold during the current reports

Include: Cost & the bond or stock, including broker’s commission and other
related 1€ the extent they do not exceed the fair value at the date of
agguisition.

Exclude: cd interest and dividends.

other costs, including internal costs or costs paid to an affiliated reporting
ity related to origination, purchase or commitment to purchase bonds, are
charged to expense when incurred.

Con tion

In the determination of this amount, the broker’s commission and incidental
expenses of effecting delivery.

ude: Accrued interest and dividends.

For SVO Identified Funds (Bond Mutual Funds and Exchange Traded Funds), enter price received at
sale, usually the number of shares sold times the selling price per share.
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Column 11

Column 13

Column 14

Column 15

Column 16

Column 17

Book /Adjusted Carrying Value at Disposal

This should equal the Actual Cost column amount (adjusted for other-than-temporary impairments
recognized) for each specific common stock and for each preferred stock that is not amortizable and
Amortized Cost (adjusted for other-than-temporary impairments recognized) at disposal date for each
specific bond and for each specific redeemable preferred stock that is amortizable.

Deduct: A direct write-down for a decline in the fair value of a bond that is
other-than-temporary.

Exclude: Accrued nterest.

Current Year's (Amortization)/Accretion

This amount should equal the current reporting year’s amortization @ pre @
A

accrual of discount
eported as increases
ortization of premium

up to the disposal date. The accrual of discount amounts in this ¢
to investment income in the Exhibit of Net Investment Income,
amounts are to be reported as decreases to investment income

Current Year’s Other-Than-Temporary Impairment Recogniz

&

=nt,” this column should contain the
column are to be reported as realized
¢ calculation of Net Income.

If the security has suffered an “other-than-tempora
amount of the direet write-down recognized. The
capital losses in the Exhibit of Capital Gains/(Lossgh)

Total Change in Book/Adjusted Carrying v\
This column should equal the net of:

LNy

L 4
Unrealized Valtition ase/(Decrease)
plus Curre Sl Afiprtization)/Accretion
minus  Cu her-Than-Temporary Impairment Recognized.

1ge adjustment related to these amounts (reported in the Total
JAdjusted Carrying Value column), should represent the difference
rting year's Book/Adjusted Carrying Value at Disposal Date and the
security’s Actual Cost (a@usted for any other-than-temporary impairment recognized).

hange in Book/Adjusted Carrying Value

The total foreigfgexchange change for a specific security will be the amount necessary to reverse the
net t of unredtized foreign exchange gains (losses) recognized while the security was owned by
the ¢ ny. This includes the reversal of unrealized increase (decrease) recorded in previous year(s).

ts reported in this column should be included as net unrealized foreign exchange capital
in the Capital and Surplus Account (Page 4).

ign Exchange Gain (Loss) On Disposal

Report the foreign exchange gain or loss on disposal.
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Column 18 - Realized Gain (Loss) on Disposal

This should be the difference between the Consideration column amount and the Book/Adjusted
Carrying Value at Disposal Date, excluding any portion that is attributable to foreign exchange
differences.

For securities sold, redeemed or otherwise disposed of, which generate investment income as a result
of a prepayment penalty and/or acceleration fee; the amount of realized gain (loss) reported is equal to
the Par value of the investment (Column 8) less the BACV at the Disposal Date (Column 11).

Column 19 — Total Gain (Loss) On Disposal
Report the sum of Column 17, foreign exchange gain or (loss), and Column a gain or (loss).
Column 20 — Interest and Dividends Received During Year

L 2
For Mutual Funds (including Bond Mutual Funds — as Identified N and Exchange Traded
Funds — as Identified by the SVO), enter the amount of distributégns iyigd 1n cash or reinvested in

additional shares.

Include: The proportionate share of inyest i irectly related to the securities
reported in this schedule.
L 4
Report amounts net of foreign withholding tax. \
For securities sold, redeemed or otherwise scompf, which generate investment income as a result
of a prepayment penalty and/or acceleration feci@he unt of investment income reported is equal to
the total consideration received (Column, ar value of the investment (Column 8).

4
** Columns 22 through 26 will be electronic only. ** \

Column 22 - State Abbreviation
Applies to:
U.S. State rritorics and Possessions

ude appropriate state abbreviation for the state where the security is issued
., “MO” for Missouri).

U.S. Political Subdivisions of States, Territories and Positions
Include appropriate state abbreviation for the state where the security is issued.
U.S. Special Revenue, Special Assessments Obligations and all Non-Guaranteed

Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

Include appropriate state abbreviation for the state where the sccurity is issued.
Use “US” for federal agency issues.

Column 23 - Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any issuer as assigned by a designated Local
Operating Unit. If no LEI number has been assigned, leave blank.
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Column 24

Column 25

Column 26

Issuer

Issuer Definition:

The name of the legal entity that develops, registers and sells securities for the purpose of
financing its operations and may be domestic or foreign governments, corporations or investment
trusts. The 1ssuer 1s legally responsible for the obligations of the 1ssue and for reporting financial
conditions, material developments and any other operational activities as required by the
regulations of their jurisdictions

Do not report ticker symbols, either internaljgr ot

Issue

6% Senior 2018
7% Subordinated Debentur:
3% NY Housing ority De

The reporting entity is encouraged to use the following sources: Q

Bloomberg

Interactive Data Corporation (1DC) @ O

Thomson Reuters \

S&P/CUSIP \

Name used in either the relevant SEC filing or legal@tion for the transaction. Issuer
ro . te.

is the name of the legal entity that can be found on nts such as SEC Form 424B2,
Note Agreements, Prospectuses and Indenfy The name used should be as

complete and detailed as possible to enalgle « @ erentiate the legal entity issuing the

security from another legal entity with a si

ise.

Issue information provides detail® a0l tdthe type of security being reported (e.g., coupon,
description of security, ctc.). Bgla a s of what could be provided but additional information
" e 2

should be provided as approg

rity.

benture 2035

The reporting entiig@genO@uraged to use the following sources:

Intera Data Corporation (IDC)
Thomson Reuters
USIP

escriptions used in either the relevant SEC filing or legal documentation for the transaction.

ot report ticker symbols, either internal or otherwise. Include tranche information.

ISIN Identification

The International Securities Identification Numbering (ISIN) system is an international standard set up
by the International Organization for Standardization (ISO). It is used for numbering specific
securities, such as stocks, bonds, options and futures. ISIN numbers are administered by a National
Numbering Agency (NNA) in each of their respective countries, and they work just like serial numbers
for those securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in
Column 1.
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SCHEDULE D — PART 6 —SECTION 1

VALUATION OF SHARES OF SUBSIDIARY, CONTROLLED OR AFFILIATED COMPANIES

If a reporting entity has any common stock or preferred stock reported for any of the following required categories or
subcategories, it shall report the subtotal amount of the corresponding category or subcategory, with the specified subtotal
line number appearing in the same manner and location as the pre-printed total or grand total line and number:

Category ine Number
Preterred Stocks:
Parent... 0199999
u.s. Property& Casualty lnsurer 0299999
U S, L IMSUTRT .ttt ettt eaae s e s mt e e sbabs e samtnsae saneeesbanssesanad . 0399999
ULS. Health BNty #eoooceeicieieseiee et sses e sesee s st sess e sens e sesssass s e v, 0499999
Alien Insurer... . ...0599999
Non-Insurer Wh_l(.h Controls lnsurer 0699999
*Investment Subbld]ary .................................................................. 0799999
Other Affiliates... R s e oY eteereesrene st arrasene s ennenes 1899999
Subtotals — Prcfcrrt.d SOCKS . ottt cva e s e e 0999999
Common Stocks:
Parent... T A eI 10)2 12 .
U.S. Propcrty & Casualry hlsurcr ............................................. 1199999
U.S. Life Insurer... 1299999
U.S. Health Entity # ............................................ ®.....) ... 1399999

Alien Insurer... et iseders e st s et G OGY
Non-Insurer Wh1ch Controls Lnsurcr B ST 1599999
*Investment SUDSIAIATY ...c.ocoieireeiieeieeegereeeiieiiee B i eeeeiteceeeee st beeaaseaaesasesanemsensebnssasssaseanssasssnnennnsnntsnns 1699999
Other AfTIHAIES . .covieiee e ceesceaesand ettt ietietaeeitesieneesitiaeatsentessiassrnneenssenssasresisrsssnnsenriaes 1 199999

Subtotals — Common StocksS....cccceevrerieriennns vreer 1899999
... 1999999

Totals — Preferred and Common Stocks .........

# — Include in this category ca ities that file the Health Risk-Based Capital formula.
*NOTE: Inv nt Subsidiary shall mean any subsidiary, other than a holding company, engaged or organized
prim in the ownership and management of investments for the reporting entity. An investment
: not include any broker dealer or a money management fund managing funds other than

@ ac parent company. The following criteria are applicable:

95% or more of the investment subsidiary’s assets would qualify as admitted assets;
2. The investment subsidiary’s total liabilities are 5% or less of total assets;

3. Combining the pro-rata ownership shares of the assets of all the investment subsidiaries with the
owning reporting entity’'s assets does not violate any state requirements concerning
diversification of investments or limitations on investments in a single entity; and

4, The investment subsidiary’s book/adjusted carrying value does not exceed the imputed value on
a statutory accounting basis. If the book/adjusted carrying value does exceed the imputed
statutory value, the reporting entity may either nonadmit the excess or categorize such
subsidiary in the “All Other Affiliates™ category.

@1987 — 2018 National Association of Insurance Commissioners 324 Investments 2018



Column 1

Column 2

Column 3

Column 4

Column 5

CUSIP Identification

CUSIP numbers for all purchased publicly issued securities are available from the broker’s
confirmation or the certificate. For private placement securities, the NAIC has created a special
number called a PPN to be assigned by the Standard & Poor’s CUSIP Bureau. For forcign securities,
use a CINS that is assigned by the Standard & Poor’s CUSIP Bureau: www.cusip.com/cusip/index.htm.

If no valid CUSIP, CINS or PPN number exists, then report a valid ISIN (Column 16) security number.
The CUSIP field should be zero-filled.

Description

List the preferred and common stocks for each subsidiary, controlled or affiliate A) company, as
defined in the General section of these instructions. The description should amC as provided for
Schedule D, Part 2, Sections | and 2. @

Foreign \

Insert the appropriate code in the column based on the list provi in the Investment Schedules
General Instructions.

NAIC Company Code °
If not applicable, the NAIC Company Code field s N -filled.
ID Number
Enter one of the following as approprific” f ntity being reported on the schedule. See the
Schedule F (Property and Title) e#Sc ife, Health and Fraternal) General Instructions for
more information on these identiﬁcat\ ;

Federal Employer Idegficati ber (FEIN)

Alien Insurer Identificaiiy (AIIN) *

Certified Reinsurer Identif pfNumber (CRIN) *

* AlINs or CRINs are only reported if the entity is a reinsurer that has had an AIIN or
CRIN number signed or should have onc assigned duc to transactions being reported on
y and Title) or Schedule S (Life, Health and Fraternal) of another

If not applicabIthfor the entity, leave blank,

N
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Column 6

Column 7

Column 8

NAIC Valuation Method

Include the NAIC valuation method as detailed SSAP No. 97 Subsidiary, Controlled and Affiliated
Entities.

Use the following codes to indicate a specific valuation method:

CODE Valuation Method

8a Market Value

8bi Investment in U.S. Insurance Company SCAs

8bii Investments in Non-Insurance SCA Entities Statutory Basis
8biii Investments in nNn-Insurance SCA Entities GAAP Basi

8biv Investments in Foreign Insurance Company SC En\
Any NAIC Valuation Method which has not been approved by t ofi SUB 1 or SUB 2 form
with the NAIC SCA Group and which is entered by the reportin i
have the letter “Z” appended to the method designation.

Do Insurer’s Assets Include Intangible Assets Conne
L 4
State whether the assets shown by the reporting
value of stock of the SCA company valued Tt
Affiliated Entities, intangible assets arising
the purchase by the SCA Company of the
Company. For purposcs of this question, i
the purchase price over the tangible ne

represented by such shares as recordegl, 1fffined]
company whose stock was purg :

ftatement include, through the carrying
SAP No. 97—Subsidiary, Controlled and
urchase of such stock by the reporting entity or

lower-tier company controlled by the SCA
cts at purchase shall be defined as the excess of

mtangible assets that
lower-tier compagg

included in the SCA Company’s carrying value of the stock of one or more
ed by the SCA Company. In all cases, the current intangible assets equal
rchase, as defined above, minus any write-off thercof between the date of
t date. If any portion of the total amount of intangible assets is required to be
A companies combined in accordance with SSAP No. 97—Investments in
Subsidiary, Con d and Affiliated Entities and SSAP No. 68— Business Combinations and Goodwill
state @ total amount nonadmitted in the footnote at the bottom of the this section of the schedule.
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Column 10 - Nonadmitted Amount
Provide the amount nonadmitted, 1f any, included in Column 2 of the Asset page.

Column 11 - Stock of Such Company Owned by Insurer on Statement Date Number of Shares and
Column 12 — Stock of Such Company Owned by Insurer on Statement Date % of Outstanding

State the number of shares of stock of the SCA Company owned by the reporting entity on the
statement date and the percent owned of the outstanding shares of the same class.

*% (Column 13 through 16 will be electronic only. **
Column 13 - Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any issuer®s ass @ a designated Local

Operating Unit. If no LEI number has been assigned, leave blank.
Column 14 - Issuer \

Issuer Definition: 0

The name of the legal entity that develops, ré % sells securities for the purpose of
finaneing 1ts operations and may be domestic o for®gn ggernments, corporations or investment
trusts. The issuer 1s legally responsible for th t10% of the issue and for reporting financial
conditions, material developments and adp othe crational activities as required by the
regulations of their jurisdictions

Do not report ticker symbols, either inte r othelise.
The issuer information should be t]; % ided for Schedule D, Part 2, Sections 1 and 2.
Column 15 - Issue
Issue information provides de as to the type of security being reported.
Do not report ticker s ols, either internal or otherwise.
uierbe the same as provided for Schedule D, Part 2, Sections 1 and 2.

Column 16 -

curities Identification Numbering (ISIN) system is an international standard set up
ternational Organization for Standardization (ISO). It is used for numbering specific
as stocks, bonds, options and futures. ISIN numbers are administered by a National
ag Agency (NNA) in each of their respective countries, and they work just like serial numbers
securities. Record the ISIN number only if no valid CUSIP, CINS or PPN exists to report in

@ 1987 — 2018 National Association of Insurance Commissioners 527 Investments 2018



SCHEDULE D — PART 6 — SECTION 2

If a reporting entity has any common or preferred stocks reported for any of the following required categories or
subcategories, it shall report the subtotal amount of the corresponding category or subcategory, with the specified subtotal
line number appearing in the same manner and location as the pre-printed total or grand total line and number:

Category Line Number
Preferred STOCKS. . uuiriiieiiisirsineiinsisssressssesassssssasssnssssstanassnssuns sansassssnnssnssnnssansansssnssssssnssnnssnnssnsssnsssnssanssasssns SR e resas ...0199999
COMRITY STOTRR . cisosvivvisivnasesssbamssss s i s o S s e B S e st S e 0299999
Totals — Preferred and Common S10CKS ......cciimmsis it o eee T o Qociiaiviin 0399999

Column 2 - Name of Lower-Tier Company

List each company that is controlled by an SCA Compa holding a controlling block of
the outstanding stock, either directly or through Tgl . % tervening companies that are also so
e (

controlled. Do not include companies that are the rmpanies listed in Section 1.
Column 3 - Name of Company Listed in Section 1 Which Cofgftols L -Tier Company
If more than one SCA Company controls t tier company, list each SCA Company and
complete Columns 4 through 6 separatel h.
L 4
Column 4 -

Column 5 - Stock in Lower-Tier pany Owned Indirectly by Insurer on Statement Date Number of Shares and
Column 6 . Stock in Lower-Tier Coliljgany Owned Indirectly by Insurer on Statement Date % of Outstanding

e proportionate ownership by the reporting entity through the particular SCA

he 20-character Legal Entity Identifier (LEI) for any issuer as assigned by a designated Local
ating Unit. If no LEI number has been assigned, leave blank.
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SCHEDULE DA —PART 1

SHORT-TERM INVESTMENTS OWNED DECEMBER 31 OF CURRENT YEAR

Include all investments whose maturities (or repurchase dates under repurchase agreement) at the time of acquisition were
one year or less except those defined as cash or cash equivalents in accordance with SSAP No. 2R—Cash, Cash Equivalents,
Drafis, and Short-Term Invesiments. All short-term investments owned at Dec. 31 of current year should be separated mto
bonds, mortgage loans, other short-term invested assets and investments in parent, subsidiaries and affiliates. Within each
category, investments should be arranged alphabetically.

Refer to SSAP No. 23—Foreign Currency Transactions and Translations for accounting guidance relat eign currency

transactions and translations.
tliese transactions
4 nd Liabilities, the

om the valid right to
). Disclosures for items

Repurchase and reverse repurchase agreements shall be shown gross when reported in the Sched
are permitted to be reported net in accordance with SSAP No. 64— Offseiting and Neifhg o
investment schedule shall continue to provide detail of all transactions (gross), with th
offset reflected in the financial statements (page 2 and page 3 of the statutory financi
reported net when a valid right to offset exists, including the gross amount, the amount
the financial statements are required per SSAP No. 64—Offsetting and Netting of Assels a

Short Sales:
Selling a security short is an action by a reporting entit? at ith the reporting entity recognizing
proceeds from the sale and an obligation to deliver thegsoilpse . For statutory accounting purposes,
obligations to deliver sccurities resulting from short sales@ghall b orted as contra-assets (negative assets) in

the investment schedule, with an investment code column detailing the item as a short sale. The
obligation (negative asset) shall be initially reflecte ue, with changes in fair value recognized as
unrealized gains and losses. These unrealized gai hall be realized upon settlement of the short sale

obligation. Interest on short sale positions si@ll b el periodically and reported as interest expense.

lowing required categories or subcategories, it shall report
=gory with the specified subtotal line number appearing in the
line and number:

If a reporting entity has any detail lines reported fo
the subtotal amounts of the corresponding categ
same manner and location as the pre-printed total &

NOTE: See the Investment Schedules General InSi¢uctions for the following:

* Category definitiops f nds.

&

odes and definitions for securities not under the exclusive control of the

and matrix for determining code.

atego Line Number
Bonds
U.S. Go

I R ERTONIS i evsvsussunowans vasvasssonies i v s A S 09 50 S S ST B GRS T SR 0199999
18] Mortgage-Backed SeCurities .. .. o it nsisisstansssssasmssnsivasissssinssamsssaissiassssanssies 0299999
ommermal Mortgage-Backed Secuntleq S e R s (D 2999 0
er Loan-Backed and Structured Sccunncs s R R TR R T S 99
SUBTOALS — T .S, GOVEITIIIEIES ©.vvvieeeitieeeesetsesseeseeessemssessaseesesseseessass e sssmnsenesnnssaassanssesssmsssessnsseesnessras 0599999

All Other Governments
Issuer Obligations............. S USRS OO | .. ]
Residential Mortgagc-Backed Sccunties ............................................................................................ 0799999
Commercial Mortgage-Backed SECUMHES. ........covimiciiiiieiccic e 0899999
Other Loan-Backed and Structured SECUTTIIES ......eeeieeeieeiiee s ieeceeiaseneee e e e vasseeassesseassenseesseesannsenssens 0999999
Subtotals — ALl Oher GOVEITHIIEILS .. .cuiie it ieee ittt eaie e s et e ettt sesasasaesissseasssmsssessnsssssnseeasssnesns 1099999
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U.S. States, Territories and Possessions (Direct and Guaranteed)

Issuer Obligations.............. s oo s s s e L b el e o ] OGO
Residential Mor!gagc—Backcd Sccuntles S e R e 299999
Commercial Mortgage-Backed Sccunues eirsegsesstenssasats NS sessa SRR ORS AR Y A e es suas s soRs s spansennserarsnranss ] FADDDD
Other Loan-Backed and Structured Seaur!tkes A e 1499999
Subtotals — U.S. States, Territories and Poqscwons (Dlrcc! and Guarantccd) BetiaernisRe L 1 I9999

U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
Issuer Obligations.............. R R R R e | 02 900
Residential Moﬂgage—Backed Ser.,untles R SRR S R e | 9D
Commercial Mortgage-Backed Securmes .. 2099999

Other Loan-Backed and Structured Secuntles e ...2199999
Subtotals — U.S. Political Subdivisions of S’rata::s1 Tcmtoncs and Possesswns

(IDirect and GUATAREE) - o uw o buiis i G s s o 2499999
U.S. Special Revenue and Special Assessment Obligations and all Non-Guarantee@Oblig @
of Agencies and Authorities of Governments and Their Political Subdivisions

Issuer Obligations.... s s s e R WP s 2 Y
Residential Mortgage Backed Sccuntlcs ................................................ 2699999
Commercial Mortgage-Backed Securities... v 2799999
Other Loan-Backed and Structured Securities . — ...2899999
Subtotals — U.S. Special Revenue and Special Asscssmr_, .l ¢

Non-Guaranteed Obligations of Agencies andgAu

Governments and Their Political Subdivisions .. ..3199999
Industrial and Miscellaneous (Unaffiliated)
Issuer Obligations.... v 3299999
Residential Mortgage—Bauked Seuunti es ... 3399999
Commercial Mortgage-Backed Securities...... v 3499999
Other Loan-Backed and Structured Secgyities v 3599999
Subtotals — Industrial and Miscellancous (@nattiliaig ... 3899999
Hybrid Securities
Issuer Obligations.... v 4299999
Residential Mortgagc—Backcd Se RS R R e 4 3098 D
Commercial Mortgage-Backed Sec = e e e s e e e 4499999
Other Loan-Backed and Stryured SeCFITIES ...........cccccceanrerresricessaasiansessniasasassnssasssasssonssesssassnsssess snas 4599999
Subtotals — Hybrid Securi ...4899999
Parent, Subsidiaries and Affiliajy® 8
Issuer Obligati R S R R G T R )
Residential Mo R SR TR . s s s 5 S S A e A 5099999
Commercial Mo -Backed SO ..o i s s s e e 1 199999
Other Logn-Backed FrEctuFed SEOUFITICR .o mimsensmsim i s S s s e DS IO I9 9
Subtotals rent, Subsidiaries and Affiliates Bonds ......ccoociiiimiiiiiiiiiiniisimiiississesesasssss snmsanssans sass 5599999
SVO Identified :

% led Funds — as Identified by the SVO.....cccciiiiiniiii s, 9899999
alFunds — as Identified by the SVO ..o sereee e 9999999
als —SVO Tdentified FundS.......c.cuscmsmais s eisnts oo 8 s s, 6099999

AT Li0ATS = ISEUEBEL o mmrernrrmsismmmmssmsms ane simmsmssvns s sopam s g em s s s AR a g e A S b b emmrsa bt s rmanans O I D IH S
ML Loans — ACQUITE. ...coueeeerrnsresimsessrrsserssesssonssmrssmmsrassessasssanssmnssass sansaes sasssenssanssmesamssanermsanssneasass NI I
SUDBTOTALS — BanK L OAMS oottt ee e eeete et e e s seesaaaseeeeeseresaseteeeaeaa s snaesaessenssnnsensse e sansnnntsassens 6599999
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Total Bonds

Subtotals — Issuer Obligations.............. G s s T 12 98D
Subtotals — Residential Mortgage Backed SBCUI‘IEIE‘; L S s R 98D
Subtotals — Commercial Mortgage-Backed Secuntle:s R e 999999
Subtotals — Other Loan-Backed and Structured Sccw'ities s 099989
Subtotals— SV O Tdentified Fundsi. .. i ieiiiia sisaiiimemnnibamninammiia 8199999
S OE]S = B AN O IS ccaissats a B SS eaiavs 8299999
Subtotals— BonaS i e i s s e s s S s s s e B399999

Parent, Subsidiaries and Affiliates

MOTTZAZE LOAIIS ... e et cie e ree s saeesaes sa e s e e s saeesaesnessnesansenseensren B 8499999
Other Short-Term INVested ASSELS ......c..ov oot ee e eaeeenseeaessaeeens e 8599909
Subtotals — Parent, Subsidiaries and Affilates. ..o aseene B, R 8699999
Mortgage Loans.. B W R 8799999
Other Short-Term INVested ASSETS ......ooieeieiceeeesetiee e eeteee e e e eesees e e inseesens ez eennes eereeeinenne. 9099999
Total Short-Term lnvcstmcn{s\\9l99999
Column 1 = Description

vehicle if other than short-term bond. Identify 2= SColumn 1; and for “repos,” show the
repurchase date, For collateral loans, the type ofggc eld and fair value of the securities should
be included in the description.

Give a complete and accurate description of all ®onds; @ ¢ identifying the kind of investment
k

Column 2 - Code

b 4
Enter *“*” in this column for all SVO XR ds designated for systematic value.
1

Enter “@" in this column fg

TP Bonds or other zero coupon bonds.

¥R

Enter in this column for al
and the non-insulated separate accy

at are bifurcated between the insulated separate account filing
t filing.

re not under the exclusive control of the company as shown in the General
e identified by placing one of the codes identified in the Investment
ctions in this column.

If short-term investme

VO Identified Fund designated for systematic value or Principal STRIP bond or
oth o couport®ond and is not under the exclusive control of the company, the “*” or “@" should
app%mediately followed by the appropriate code (identified in the Investment Schedules

ctions).

If the asset is a bifurcated asset between the insulated separate account filing and the non-insulated
scparate account filing, the “*” should appcar first and may be used simultancously with the “*” or
“(@”with the “*" preceding the “*" or “(@”depending on the asset being reported, immediately
followed by the appropriate code (identified in the Investment Schedules General Instructions)

Column 3 - Foreign

Insert the appropriate code in the column based on the matrix provided in the Investment Schedules
General Instructions.
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Column 4

Column 5

Column 6

Column 7

Date Acquired

For public placements, use trade date not settlement date. For private placements, use funding date.
Reporting entities may total on one line each issue of bonds or stocks acquired at public offerings on
more than one date and insert the date of last acquisition.

Name of Vendor

Reporting entities may total on one line purchases of various issues of the same issuer of short-term
investments and insert the word “various.”

Maturity Date
Reporting entities may total on one line purchases of various issues of th iss@pr of short-term
investments and insert the appropriate maturity date. ®

Book/Adjusted Carrying Value

Securities excluding SVO Identified fund and mandatory convertitfg bo
This should be the amortized value or the lower of amortiged vaite or fair value, as appropriate
(and adjusted for any other-than-temporary i i ¢ end of the current reporting
year. ®

Include: The original cost of ac M
related fees.

accrual of discount, but not including any
s paid thereon.

estment, including brokerage and other

Deduct: i ] wn for a decline in the fair value that is other-than-

Exclude: costs, including internal costs or costs paid to an affiliated
reporting entity related to origination, purchase or commitment to purchase,
are charged to expense when incurred. Cost should also be reduced by

ents attributed to the recovery of cost.

Accrued interest or dividends.
Mandatory Convigsible Bonds:

ount should be the lower of amortized cost or fair value during the period prior to
e

tified Funds:

The amount should be fair value unless the reporting entity has designated a qualifying security
for systematic value. The election of using systematic value is irrevocable.

NOTE: Use of systematic value is effective Dec. 31, 2017. This effective date requires entities
to either report SVO-Identified investments at fair value on the effective date, or to
identify the SVO-Identified investments with a code to identify use of systematic
value. If the investment is coded for systematic value, the investment will be reported
in the 2017 annual financial statements using the measurement method utilized
throughout 2017, For these investments, beginning Jan. 1, 2018, the reporting entity
shall report the investment using the calculated systematic value method detailed in
SSAP No. 26R—Bonds.
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The amount reported in this column should equal:

Actual Cost
plus Unrealized Valuation Increase (Decrease)Total in Book/Adjusted Carrying Value
plus Current Year’s (Amortization)/Accretion
minus Current Year’s Other-Than-Temporary Impairment Recognized
plus Total Foreign Exchange Change in Book/Adjusted Carrying Value
plus Changes due to acquisitions or disposals.
Column 8 - Unrealized Valuation Increase (Decrease)
The total unrealized valuation increase (decrease) for a specific security be change in
Book/Adjusted Carrying Value that is due to carrying or having carried (i vious year) the
security at Fair Value.
L 2
Include For SVO-identified funds, the change fro i rted BACV to fair
value/net asset value. If an SVO-identi fun&igno longer qualifies for
systematic value, the difference from sy ue in prior year to fair

value/met asset value in current year.

These amounts are to be reported as unrealized capi
Gains (Losses) and in the Capital and Surplus Accg.l

Column 9 — Current Year's (Amortization)/Accretion \
caMp.a

ins ses) in the Exhibit of Capital

This amount should equal the current repo: mortization of premium or accrual of discount
(regardless of whether the security is curren at Amortized Cost). The accrual of discount
amounts in this column are to be repo incredses to investment income in the Exhibit of Net
Investment Income, while the am@tiz emium amounts are to be reported as decreases to
investment income.

Include )/Accretion of SVO Identified Funds designated for reporting

Column 10 - Current Year’s Other-
amount of the dig Vatc n recognized. The amounts in this column are to be reported as realized

it of Capital Gains (Losses) and in the calculation of Net Income.

Column 11 - nge Change in Book/Adjusted Carrying Value

ts reported in this column should be included as net unrealized foreign exchange capital
in the Capital and Surplus Account.

Enter the par value of the bonds owned adjusted for repayment of principal. For
mortgage-backed/loan-backed and structured securities, enter the par amount of principal to which the
company has claim. For interest-only bonds without a principal amount on which the company has a
claim, use a zero value. Enter the statement date par value for bonds with adjustable principal. An
interest-only bond with a small par amount of principal would use that amount.
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Column 13

Column 15

Column 16

Column 17

Column 18

Column 19

** Column 21

Column 21

Actual Cost

Include: Cost of acquiring the issue, including brokers’ commission and incidental
expenses of effecting delivery.

Exclude: Accrued interest.

Nonadmitted Interest Due & Accrued
This should equal the nonadmitted amount of due and accrued interest for a specific security, based
upon the assessment of collectibility required by SSAP No. 34—Investment Inco and Accrued

and any other requirements for nonadmitting investment income due and accrue:

Rate of Interest

L 2
Show rate of interest as stated on the face of the issue. Whegg t i ted rate has been
renegotiated, show the latest modified rate. Short-term bonds with us ges of the same issuer use
the last rate of interest. All information reported in this field mustdye a ¢ value.

For Principal STRIP Bonds or other zero coupen bonds, enter erici€ro (0).

Effective Rate of Interest

Short-term bonds with various issues of the samgg u! e weighted average effective yield to
maturity. The Effective Yield calculation shoultbe modified for other-than-temporary impairments
recognized. All information reported in this m ¢ a numeric value.

Interest — When Paid

L 4
Insert initial letters of months in w int
provide the first three letterg
securities that pay interes
interest is received (e.g., J&
December). For securities that'y
for securities that pay injgrest at ma

is payable. For securities that pay interest annually,
in which the interest is paid (e.g., JUN for June). For
ally or quarterly, provide the first letter of each month in which
¢ 'and December, and MJSD for March, June, September and
rest on a monthly basis, include “MON™ for monthly. Finally,
arity, include “MAT™ for maturity.

For Principal STRIP or other zero coupon bonds, enter N/A.

Interest — u ed During Year
Include: The proportionate share of investment income directly related to the securities
reported in this schedule.
R \ net of foreign withholding tax.
be c only. **

egal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (LEI) for any 1ssuer as assigned by a designated Local
Operating Unit. If no LEI number has been assigned, leave blank.
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SCHEDULE DB

DERIVATIVE INSTRUMENTS

All derivatives, regardless of maturity date, are to be reported on Schedule DB. Forward commitments where a reporting
entity cannot determine at the inception of the contract, with certainty, if delivery will be made at the earliest opportunity are
essentially forward contracts and should be reported on Schedule DB.

This schedule should be used to report derivative instruments. Specific accounting procedures for cach derivative instrument
will depend on the definition below and documented intent that best describes the instrument. Uses of derivative instruments
that are reported in this schedule include hedging, income generation, replication and other. State j ent laws and

regulations should be consulted for applicable limitations and permissibility on the use of derivati nts. If the
derivative strategy meets the definition of hedging as outlined in SSAP No. 86—Derivatives, then_th lying derivative
transactions composing that strategy should be reported in that category of Schedule DB. [f the ug - vative strategy
does not meet the definition of hedging as per SSAP No. 86— Derivatives, then the Qderl 1 ative transactions

composing that strategy should be reported as either hedging other, replication, income

DEFINITIONS OF DERIVATIVE INST

A hedge transaction is “Anticipatory” if it relates to: 2 4 \

a. A firm commitment to purchase assets or incur liabiliti

b. An expectation (but not obligation) to purchase assets ilities in the normal course of business.

“Underlving Interest” means the asset(s), liability(ies) ofpothely s) underlying a derivative instrument, including, but
not limited to, any one or more securities, currencies, ratesi@andic mmodities, derivative instruments, or other financial
market instruments.

“Option” means an agreement giving the buyer tIidg
effect a cash settlement based on the actual or exp
Interests.

ly or receive, sell or deliver, enter into, extend or terminate, or
ice, level, performance or value of one or more Underlying

“Warrant” means an agreement that gives the'lglder the right to purchase an underlying financial instrument at a given price
and time or at a series of prices and ti it to a schedule or warrant agreement.

“Cap” means an agreement obli
amount, if any, that a reference
predetermined number, so

r to make payments to the buyer, each payment under which is based on the
, level, performance or value of one or more Underlying Interests exceed a
e strike/cap rate or price.

“Floor” means an agreemgal o
amount, if any, that a j
performance or

ing the seller to make payments to the buyer, each payment under which is based on the
cdeteiiained number, sometimes called the strike/floor rate or price exceeds a reference price, level,
one orinore Underlying Interests

“Collar” ent to receive payments as the buyer of an Option, Cap or Floor and to make payments as the
scller of a di t Option, Cap or Floor.

“Swap " means an agreement to exchange or net payments at one or more times based on the actual or expected price, level,

performance or value of one or more Underlying Interests or upon the probability occurrence of a specified credit or other
cvent.

@1987 — 2018 National Association of Insurance Commissioners 335 Investments 2018



“Forward” means an agreement (other than a Future) to make or take delivery of, or effect a cash settlement based on, the
actual or expected price, level, performance or value of one or more Underlying Interests.

“Future” means an agreement traded on an exchange, Board of Trade or contract market to make or take delivery of, or
effect a cash settlement based on, the actual or expected price, level, performance or value one or more Underlying Interests.

“Option Premium " means the consideration paid (received) for the purchase (sale) of an Option.

“Financing Premiwm " mecans that the premium cost to acquire or enter into the derivative is paid at the end of the derivative
contract or throughout the derivative contract.

“Swaption” means an agreement granting the owner the right, but not the obligation, to enter into an lyingSywvap.

“Margin Deposit” means a deposit that a reporting entity is required to maintain with a brokerfy to the Futures
Contracts purchased or sold.

DEFINITION OF NOTIONAL AMOUN

ivative instruments. To the extent a

The definition below is intended to be a principle for determining no%n
ed in a manner consistent with this

derivative type is not explicitly addressed in a through c, notional s
principle.

“Notional amount™ is defined as the face value of a financi
date, which is used to calculate future payments in the reporti
notional value or notional principal amount. The notional reported should remain static over the life of a trade
unless the instrument is partially unwound or has a cfatra: albortizing notional. The notional amount shall apply to
derivative transactions as follows:

a. For derivative instruments other than fu
the amount to which interest rates are app
contract value used to determine the cash obiig
appropriate inception foreign currencygrate.

5 (e.g., options, swaps, forwards), the notional amount is either
to calculate periodic payment obligations or the amount of the

b. For futures contracts, with a U.S. lar-denominated contract size (c.g., Treasury note and bond contracts,
Eurodollar futures) or underlyj otnal amount is the number of contracts at the reporting date multiplied by

¢. For equity index and simil res, the number of contracts at the reporting date 1s multiplied by the value of one
point multiplied e transacion price. Non-U.S. dollar contract prices must be multiplied or divided by the
appropriate incepti reign currency rate.
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GENERAL INSTRUCTIONS FOR SCHEDULE DB

Each denvative instrument should be reported in Parts A, B or C according to the nature of the instrument, as follows:

Part A: Positions in Options,* Caps, Floors, Collars, Swaps, and Forwards**
Part B: Positions in Futures Contracts
Part C: Positions in Replication (Synthetic Asset) Transaction

*  Warrants acquired in conjunction with public or private debt or equity that are more appropriately reported in
other schedules do not have to be reported in Schedule DB.

** Forward commitments that are not derivative instruments (for example, the commitment urchase a GNMA
sccurity two months after the commitment date or a private placement six months o mitment datc)

should be disclosed in the Notes to Financial Statements, rather than on Schedyle D

All derivatives, regardless of maturity date, are to be reported on Schedule DB. Forwai m ents where the reporting
entity cannot determine at the inception of the contract, with certainty. if delivery will b at {1 carliest opportunity arc
essentially forward contracts and should be reported on Schedule DB.
The reporting entity may be required to demonstrate the intended hedging characteris
in this derivative “Hedge Other” category.

a current transaction. Amortized or

L 4

The fair value is the value at which the instrument(s) could be e g

book/adjusted carrying values should not be substituted for fair value,ffub arket quotes are the best indication of fair

value. The reporting entity should document the determination of figir aa

Part D should be used to report the counterparty exposure (i.e., Xp to credit risk on derivative instruments) to each

counterparty (or guarantor, as appropriate). ®

: m\ 1f these transactions are permitted to be reported net in
eisiand Liabilities, the investment schedule shall continue to

nt from the valid right to offset reflected in the financial

statements (pages 2 & 3 of the statutory financial ste Disclosures for items reported net when a valid right to offset

exists, including the gross amount, the amount offset, a ¢ net amount reported in the financial statements are required per
SSAP No. 64—Offsetting and Netting of Assetfand Liabilities.

I state statute in order to report

Derivatives shall be shown gross when reported in thg
accordance with SSAP No. 64—Offsetting and N,
provide detail of all transactions (gross), wit
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SCHEDULE DB — PART A
SECTIONS 1 AND 2

GENERAL INSTRUCTIONS

In each section, separate derivative instruments into the following categories:

Category

Purchased Options

Hedging Effective

Call Options and Warrants..........ciceiiiinineieisiesie i .
DS s o o e S T A S S S S s
Floors:.cumsmssmmiamin

Hedging Other

Call Options and Warrants...........ccoeeivnieniio g
Put OpHons.c s Rl: .8
DS s e S R s B e
FloofS ussansannsinenynnenssanilil
CollafnaeransramamnPu

Other ...

Subtotal — Hedging Other ..., .

Replications

Call Options and Warrants........5
Put Options.....cc.coveeueee
L 1o S —
Floors .......cccccoenenes
(857| F11
Other ......
Subtotal —

Income Genegation
Call RN S HAE WHEEHTTS . oo ession s v e s e s s s s S s e e
Walio

r

Subtotal — INcome CrENeTatION i s ey i e v it s s s aadani

Othe

Call Optiopsand Warmanis: . ooisiiua i il s iy
POt D IONS . et i s s e s s s s i
DS s R R R
L e T T
Ly P R P e e P S e P AR P A e s

Othet.coiini

Subtotal = Other i s e R T

©@1987 — 2018 National Association of Insurance Commissioners

Line Number

0019999999
ereee. 0029999999
...0039999999

.................................................... 0049999999
........................................... 0059999999
................................ s 0069999999
Subtotal — Hedging Effective.....ccvveniniiiiieniiieiigan

...0079999999

creen. 0089999999
cieen. 0099999999
vieen. 0109999999

...0119999999
0129999999
creen. 0139999999

...0149999999

.................................................................................. 0159999999
vreeee 0169999999
e 0179999999
... 0189999999
ceeen. 0199999999
eren. 0209999999

..0219999999

0229999999
0239999999
0249999999
0259999999
eennn. 0269999999

...0279999999
0289999999

0299999999
0309999999
0319999999
0329999999
0339999999
... 0349999999
0359999999
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Total Purchased Options

Siibtotal-—Call Options and WARETRAES . oiuminiimeiisiim i i maimissi
e R T O i A b o S SV St Vs
S TOTRY AR s s a0 0 N s B v B 0 s M i bt
SUBTOtal — FIOOIE e maviasss s i s s e B a T s
SUBTOTAY: 0T oS s i s i i o A v L o A B A DS Ao
...0419999999

Subtotal — Other...............

Subtotal — Total Purchased OpHONS . aasiaiiimiahs i iiom s i i b it

Written Options
Hedging Effective

Call Options and Warrants.......oveeeesenonesmisessssssss s eassess
PUt OpLiOnS. c.vvvees ettt e et

L@ 1 O O T

FlOOTS coeiatieeciie i sies e ibesseeasssesane s ansbmbssesbnes s basesassbnssensssasnnnssnssensuaeenssod

COlIAIS ettt ettt et st s aes et

Subtotal — Hedging EffectiVe ......ooovioviieiiiiece e
Hedging Other

Call Options and Warrants .......e..eeveeereerimerinrereninessers o il

PUt OPHIONS.....cciveeccricrcerecsre v enrsee e s snes b sgrene s

CaPS

e

Ol e e T T G e

Subtotal — Hedging Other ..............occo..
Replications

Call Options and Warrants...

Put Options......c.ccevvvivernens

CHPS o i
FIO0TS v

VAR convncammnina v s psuinieviins T i s oA e O e N S A A e s AT S
vrrr. 0629999999
...0639999999

Subtotal — Replications™

Income Generation

Other

Options ANA WAITANTS «...eveeveereeereeerresirsiensssesssassessseesesssassenssassensseasssassenssensensssssesasesassases
B O e T T s e e P T e e e s
KDTEIS i i om s iy S e S A i i S S i s AR T e SR A i R B
b | QR s e e e N TR R R T R e SR Y SRR T e R A2 PR A
T TVETS. prsesvsesmamummns P o SR R N R S R B R N T R e T KRR
R s e e T e T e S T e DS
L G o N ——
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0369999999
0379999999
0389999999
0399999999
0409999999

0429999999

0439999999
0449999999

cieeee- 0459999999
v 0469999999
veeeees 0479999999
creen. 0489999999

... 0499999999

vieen 0509999999
vren. 0519999999
coeen. 0529999999
vien. 0539999999
veen. 0549999999
veeen. 0559999999

...0569999999

vreen 0579999999
ceeen. 0589999999
.- 0599999999

... 0609999999

0619999999

vren. 0649999999
cieen. 0659999999
creee. 0669999999
cieen. 0679999999

... 0689999999

0699999999
0709999999

0719999999
0729999999
0739999999
0749999999
0759999999
0769999999
0779999999
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Total Written Options

Subtotal —Call Options and WALTANTS vssssimiinivesasimias svsiivisisssaiss s
SUBEOLAL—PUE P HOMS! i s o vsemmssssn s s s s sa0 s s B s s s
Subtotal — Caps
Subtotal — Floors
SUbTETAL — COT AR cusuuvusn s s s o s SR oA s 524 s N S8 SRS SR A S VAR 34
Subtotal — Other........covvee

Hedging Effective

IRETESE TS <ovvn sunsammsnvasa o o i i S S0 s TSy
Credit Defaiill..ccinnmammamninmanmununsmmss s i e
RO T B AR oo o s s STt
TR BRI oo s B S S B N VA i)
Subtotal — Hedging EffectiVe ......ccooieiiieioiieieiiceeeeiee st
Hedging Other

Inteiest Rate .aammnmnmnnnunamncmannnaeg
Credit Defatultimnaannnasmnamaimaminin

Foreign Exchange
Total Return

Subtotal — Hedging Other .....ccooeoeviveviniene.

Replication
&

hiterest Rateosanaiinnians
Credit Default........ccccoeeeeinennns

Forcign Exchange ........v.....
Total Return

Income Generation

Interest Rate
Credit Defaglt...

0789999999
0799999999
0809999999
0819999999
0829999999

Siibtetal —Totsl Witter OO s s sy s s e s

0849999999

...0859999999
..-0869999999

0879999999

vren. 0889999999
vien. 0899999999
...0909999999

vrer. 0919999999
...0929999999

0939999999
0949999999

erer. 0959999999
...0969999999

creenn. 0979999999
vree. 0989999999
coeen 0999999999

... 1009999999

1019999999

... 1029999999

1039999999
1049999999

.. 1059999999

1069999999

Other

1079999999
1089999999

... 1099999999

1109999999

T T I s e s e T e S S T s
BREUNTIY s oo s S e R e S S o o S Sk it
SUBIOERL = Ot s i T s e e T B e

Total Swaps

Subintal=Interest Bals e e s a e
Subtotal—Credib Dol i v s b st s S st s
Subtotal — Foreign Exchange
Subtotal — Total Return
Sabtotl = her - s e e e R R R T R
L6 e e K L e o e e e T
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1119999999
1129999999

. 1139999999

1149999999

1159999999
1169999999
1179999999
1189999999
1199999999
1209999999
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Forwards

Hedoing: BEITEctiVe sosa i iisis s sysis auainyasmmisnnannm 12199998490
e S i s s A S T e A 1229999999
ROPLICATON &uiitaiciississiin oot b v s el i iy 1239999999
Income Generation . mmiminmsirs s s s 1 249999999
L [ £ I o 5 ar Tt | § L TPy 1269999999

Totals

Subtotal — Hedging Bffective  u.iiiiiincnininiiiniiamsismionsisg s sisisasissiiesssiimne ... 1399999999
Subtotal — Hedging Other i siinassmniniisnismmivsmmsmisinnnniramannmaii ol - 409999950
Subtotal — ReplOalIon i i imsessivssssntsrssssssisedsssossnssssssassnsssmassimeihorsonirosassssvssusavassssiaeiiorsniesoe SR ovaes 141 9999995
Subtotal — INCOME GENETALION ....vevevviriiiesiiricnaianienscnesieesseesssesne st ssenassentsansaansenssnessens ... 1429999999

Subtotal—Othcr’ ... 1439999999

Total\\ .. 1449999999

Definitions:

hedge as described in SS4P No. 86—Derivatives, valued and reported in a manner that is

consistent with the hedged asset or hability. T have been voluntarily designated and are
effective as of the reporting date.

Hedging Other:
&
A derivative transaction that is used in a % saction where the intent is for an economic reduction
e (rdv gt

of one or more risk factors. is not part of an effectively designated relationship as
described under SS4P No. 86

Hedging Effective: &
A derivative transaction that is used in hedging trans x eet the criteria of a highly effective
ch
Qetion

Replication:

A derivative transaction red into in conjunction with other investments in order to reproduce the
investment characteristics otherwise permissible investments as described under SSAFP No. 86—
Derivatives. A derivajs
transaction sha#® no
considered to i

1on entered into by a reporting entity as a hedging or income generation
sidered a replication (synthetic asset) transaction. These transactions are

descri P No. 86—Derivatives.

Other:

wative fransaction written or sold by the reporting entity used for means other than (1) Hedging
; (2) Hedging Other; (3) Replication; or (4) Income Generation (definitions listed above or
~ferenced in SSAP No. 86—Derivatives). When this subcategory is utilized, a description of the use should
included in the footnotes to the financial statements.

Value of One (1) Point:

The monctary value of a one (1) point move in a futures position published by the exchange. May also be
referred to as “Lot Size,” “Lots™ or “Points” by the exchange.

Interest rate and currency swaps (where receive/(pay) notional amounts are denominated in different currencies), are filed
under the “Foreign Exchange” swap subcategory.
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SCHEDULE DB — PART A — SECTION 1

OPTIONS, CAPS., FLOORS, COLLARS, SWAPS AND FORWARDS OPEN
DECEMBER 31 OF CURRENT YEAR

Include all options, caps, floors, collars, swaps and forwards owned on December 31 of the current year, including those
owned on December 31 of the previous year, and those acquired during the current year.

Column 1 - Description

Give a complete and accurate description of the derivative instrument including a_description of the
underlying securities, currencies, rates, indices, commodities, derivative instrumegis, ther financial
market instruments.

Include details such as:

* For options, the basis. For example, caps should i
(c.g.. CMS 5 year) and frequency of the reset (typically

» For credit default swaps, the name of the reference enti
equity ticker symbol, if available;

e For currency derivatives, report the currency an pay/receive (or buy/sell) legs of

the transaction; and
L 4

s  For baskets, note that 1t is a basket and inc

ve equity tickers, if applicable.

e  For derivatives with financing pre
premium, including whether it is du

information on the terms of the financing
ly or at maturity, and the next payment date.

Where leveraging is a feature of the pa; ¢ the multiplier effect will be clearly presented in

the description, &
NT, the tenor of the option (i.e., time from effective date to
he Start and end dates of the underlying swap.

¢ ticker symbol. Indicate the maturity of the underlying, as

For swaptions, include the he
maturity date of the option

If traded on an exchange,
appropriate.

Do not use internal déSifaptions or identifiers unless provided as supplemental information,
Column 2 = Descriptionof It dgtd, Used for Income Generation or Replicated
Describe t s€ ilities hedged, including CUSIP(s) when appropriate. For example, “Bond

Portfolio Hedgll,*VAGLB Hedge,” “Fixed Annuity Hedge,” “Investment in Foreign Operations,” etc,

a specific bond, report the CUSIP and a complete and accurate description of the bond; if
s, note that there are multiple CUSIPs and report the equity ticker or name of the
cnt, as applicable,

1 g a guaranteed investment contract or funding agreement, report as “GIC Hedge” or “FA

For a foreign operations hedge, report as “Net Investment in Foreign Operations.”
For annuity hedging, describe whether hedging fixed or variable annuities.

If hedging a specific mortgage loan assct, report as “Mortgage Loan™ and provide the corresponding
loan number reported on Schedule B, Part 1. Column 1.

Describe the assets against which derivatives are written in income-generation transactions.

If a replication, report the RSAT Number and Description of the RSAT (Columns | and 2 from
Schedule DB, Part C, Section 1).
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Column 3

Column 4

Column 5

Column 6

Column 7

Column 8

Column 9

Schedule/Exhibit Identifier

Identify the Schedule or Exhibit of the hedged item(s), such as Schedule A, B, BA, D Part 1, D Part 2,
Section [; or D, Part 2, Section 2, if appropriate. Otherwise “N/A.”

Use clear abbreviations for schedules, such as D 1 (Schedule D, Part 1) D 2-1 (Schedule D, Part 2,
Section 1), D 2-2 (Schedule D, Part 2, Section 2), etc.

Type(s) of Risk(s)

Identify the type(s) of risk(s) bemg hedged: “Interest Rate” “Credit,” “D
“Equity/Index,” “Commodity” or, if reporting other risks, provide a descriptio
field or in the footnote listed at the end of this section.

' “Currency,”
within the

If footnoted, please enter a reference code in this column (e.g.®a, b @ then disclose the
description of the risk in Schedule DB footnotes for each referencgeo x c schedule.

In the event there is more than one type of risk, use the most relevgat

Exchange, Counterparty or Central Clearinghouse

ommission’s Legal Entity Identifier

Show the name, followed by the Commodity Fuﬁr
erparty or central clearinghouse.

(LEI), 1f an LEI number has been assigned, of the

If exchange-traded, show the name and the LEI e ex ge, Board of Trade or contract market.
If OTC traded, show the name and the LEI nterparty and the guarantor upon whose credit the

reporting entity relies.
4

Trade Date \
Show the trade date of the g action.

gon one line all identical derivative instruments with the same
ne last trade date, but only if the instruments are identical in their

ey

The reporting entity may suml
exchange or counterparfy showing

terms; ¢.g., type, matuglly, expiration or settlement, and strike price, rate or index.
Date of Maturity ira
Show the f or expiration of the derivative, as appropriate,

Nu of Contra

how the notional amount. Notional amounts are to be reported as an absolute (non-negative) value.
Guidance for determining notional is included in the Schedule DB General Instructions and SSAP
No. 86— Derivatives.

If the replication (synthetic assct) transactions are not denominated in U.S. dollar, convert it into U.S.
dollar equivalent in accordance with SSAP No. 23—Foreign Currency Transactions and Translations.
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Column 10 - Strike Price, Rate or Index Received (Paid)

Show the strike price, rate or index for which payments are received (paid), or an option could be
exercised or which would trigger a cash payment to (by) the reporting entity on a derivative.

Forward exchange rate must be stated as: Fx Currency per US$ (Fx/USS).

For credit derivatives, state “credit event” when the payment is triggered by a standard International
Swaps and Derivatives Association (ISDA) defined credit event.

Describe non-standard credit event 1n footnotes to the annual statement.

For example, for a credit default swap sold at 0.50% per annum, show “0.50 LicreGfyevent),” or for an
interest swap with 4.5% received, LIBOR + 0.50% paid, show “4.50 / (L+

| Column 11 - Cumulative Prior Year(s) Initial Cost of Undiscounted Premium (

| For derivatives opened in prior reporting vears, show the undiscounted, remaining
premium or other payment (received) paid since the derivative contragg was entered into.

If a derivative has been partially terminated, the tgrmi @' of the premium is reported in
Schedule DB, Part A, Section 2. °

| Column12 - Current Year Initial Cost of Undiscounted Premi

For derivatives opened in the current repo
throughout the derivative contract, show the
in the current year.

4

Column 13 - Current Year Income

Show the amount of incomng
entered in Column 11).

aid), on accrual basis, during the year (excluding the amount

If such payments are bgth receive@and paid (e.g., interest swaps), show the net amount (excluding

taxes).
Column 14 - Book/Adjusted G e
Represents thts value with any nonadmitted assets added back.

Refi SAP No.86—Derivarives for tfurther discussion.

Column 15 -

“Vin this column if the book/adjusted carrying value is combined with the book/adjusted
value of assets or liabilities hedged; the book/adjusted carrying value is combined with the

/adjusted carrying value of underlying/covering assets; or if the amount is combined with
consideration paid on underlying/covering asscts.

Insert # in this column if the book/adjusted carrying value was combined in prior years with the
book/adjusted carrying value of assets or liabilities hedged.

Insert @ in this column if the income/expenses is combined with income/expenses on assets or
liabilities hedged.

Insert * in this column if the derivative has unpaid financing premiums.
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Column 16

Column 17

Column 18

Column 19

Column 20

Fair Value

See the Glossary of the NAIC Accounting Practices and Procedures Manual for a defimition of fair
value. For purposes of this column, fair value can be obtained from any one of these sources:

a. A pricing service.

b. An exchange.

c. Broker or custodian quote.

d. Determined by the reporting entity.

Unrealized Valuation Increase/(Decrease)

For purposes of this schedule, increases should be reported whe

the asset or a decrease to the liability. A decrease should be n
decrease to the asset or an increase to the liability.

cl Its in an increase to
w the change results mn a

ative will be the change n

The total unrealized valuation increase/(decrease) for a sp
1 ied (in the previous year) the

Book/Adjusted Carrying Value that 1s due to ca g
derivative at Fair Value. ¢

These amounts are to be reported as unrealiz
Gains/(Losses) and in the Capital and Surpl

Total Forcign Exchange Change in Book/
This is a positive or negative amoufft tha fitd as the portion of the total change in Book/Adjusted

Carrying Value for the year
derivative.

The amounts reported in th
gain/(loss) in the Capital and S

For purposes of this §faedule, positive amounts should be reported when the change results in an
increase to the assglbo >crease to the hability. A negative amount should be reported when the

change results i @ se to the asset or an increase to the liability.
Current Ye A Zation)/Accretion
For oses of this schedule, positive amounts should be reported when the change results in an
incre the asset or a decrease to the liability. A negative amount should be reported when the
c n a decrease to the asset or an increase to the liability.

t to the Carrying Value of Hedged Item

represents the amortized book/adjusted carrying value used to adjust the basis of the hedged
item(s) during the current year.
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Column 21 - Potential Exposure

Potential Exposure 1s a statistically derived measure of the potential increase in derivative instrument
risk exposure, for derivative instruments that generally do not have an initial cost paid or consideration
received, resulting from future fluctuations in the underlying interests upon which derivative
instruments are based.

For collars, swaps other than credit default swaps and forwards, the Potential Exposure = 0.5% x
“Notional Amount” x Square Root of (Remaining Years to Maturity).

For credit default swaps, enter the larger of notional amount or maximum potenti:

For purchased credit default swaps bought for protection, the amount reported
If the maximum potential exposure cannot be determined, enter #ro aly n in the Notes to
Financial Statement. \

Disclose in the footnotes to the annual statement any assets, heldgithe ateral or by third parties

that the reporting entity can obtain and hquidate to recover all or a ion of the amounts paid under
the derivative.

Column22 - Credit Quality of Reference Entity °
Only applies to credit default swaps (for other deri N blank)
Disclose:
e NAIC designation of the r n ity; or, if not available, then
e NAIC designationggqui the reference entity, if it is CRP rated; or, if not

available, then

credit assessment translated into an NAIC designation
indicate that the designation is based on the reporting entity’s
of the reference entity’s creditworthiness.

e The reportipd
cquivalent€ith a “*”
own internal ¢ i

For first loss type of bagtet credit default swaps, use the lowest designation in the basket.

For other types g or other structures, determine a designation that fairly represents the

likelihood g cr m

Column23 - Hedge Effe e

nception and at Year-end

e transactions show as a percentage expressed as (XX / YY), where “XX" shows the hedge
s _percentage at inception and “YY” shows the hedge effectiveness percentage on
f the current year.

ple, 100.45% hedge effectiveness at inception and 94.90% hedge effectiveness on
cember 31 of the current year is reported as <100/ 95.”

Round to the nearest whole percentage. Do not use decimals.

When hedge effectiveness cannot be calculated, enter a reference code number in this column
(e.g., 0001, 0002, etc.) then disclose the financial or economic impact of the hedge at the end of the
reporting period in Schedule DB footnotes for each reference code number used in the schedule.

A reference code number may be used multiple times in this column to indicate the same explanation.

For example: 0001  Reduces bond portfolio duration by .2 years.
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a) Fair Value Hedges:

How much of the change in value of the hedged item(s) was hedged by the change in value of
the derivative, both:

e At the inception of the derivative transaction.

e On December 31st end of the current year.
b) Cash Flow Hedges:

How much of the change in cash flows or present value of cash flows of thil he item(s) was
hedged by the change in cash flows or present value of cash flows of the d tive, both:

e At the inception of the derivative transaction, and & O
e At the end of the current year. \
| *¥* Columns 24 through 31 will be electronic only. ** Q
Column 24 - Fair Value Hierarchy Level and Method Used to Obtgi u e
* ; ; ;
ey the reporting entity would reccive

Whenever possible, fair value should represent the asjgu
(pay) in order to close the derivative position at t e. Fair value should only be determined
analytically when the market price-based value c t be GPtained.

veligdi

The following is a listing of valid fair valu ors to show the fair value hierarchy level.

1" for Level 1 4
“2” for Level 2 \
“3” for Level 3

The following is a listingbof the valid method indicators for derivatives to show the method used by the
reporting entity to de inc the Fair Value.

*a” Fo hel'e the fair value is determined by a pricing service.

“b” For here the fair value is determined by a stock exchange.

@ For derivatives where the fair value is determined by a broker or the reporting entity’s
stodian. To use this method 1) the broker must be approved by the reporting entity as a
tive counterparty; and 2) the reporting entity shall obtain and retain the pricing policy of

¢ broker or custodian that provided the quotations.

For derivatives where the fair value 1s determined by the reporting entity. The reporting entity
is required to maintain a record of the pricing methodology used.

Enter a combination of hierarchy and method indicator. The fair value hierarchy level indicator would
be listed first and the method used to determine fair value indicator would be listed next. For example,
usc “1b” to report Level 1 for the fair value hicrarchy level and stock exchange for the method used to
determine fair value.
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Column 235 - Source Used to Obtain Fair Value
For Method Code *a,” identify the specific pricing service used.
For Method Code “b,” identify the specific stock exchange used.

The listing of most stock exchange codes can be found in the Investment Schedules
General Instructions or the following Web site:

www.fixprotocol.org/specifications/exchanges.shtml

For Method Code “c.” identify the specific broker or custodian used.
For Mcthod Code *“d,” lcave blank.
Column 26 - Method of Clearing (C or U) @ O

Indicate whether derivative transaction is cleared through a cent lea ouse with a “C” or not
cleared through a centralized clearinghouse with a “*U.”

Column 27 — Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Tdentifier (LE iy
Local Operating Unit. If no LEI number has been ssi %

au arty as assigned by a designated

blank.

**Columns 28 through 31 are for derivatives with financing premi ‘\

Column 28 - Total Undiscounted Premium Cost
Report the total, undiscounted (congact ) G acquire/enter into the derivative.
Column 29 - Unpaid Undiscounted Premium

Report the undiscounted ( st to acquire/enter into the derivative unpaid by the reporting

entity.

Column 30 - Fair Value of Derivativgg Excludimgimpact of Financing Premiums

he denivative adjusted to exclude the impact of discounted future settled
fair value of the derivative reported in column 16 has been reduced due
representing the reporting entity’s future payment of financing premiums,
future premium cash outflows shall be removed from the reported fair value

offset. The fair value reported in column 30 shall reflect the fair value of the derivative
offset for the future financing premiums.)

Column 31 ahized Valuation Increase/Decrease, Excluding Impact of Financing Premiums

Reflect the unrealized gain or unrealized loss reported for the derivative adjusted to exclude the impact
from discounted future settled premiums. For example, if the valuation increase/valuation decrease
reported in column 17 includes “losses™ to recognize the net present value of the financing cost owed
by the reporting entity, those “losses” shall be removed from the wunrealized valuation
increasc/decrease reflected in this column.,
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SCHEDULE DB — PART A — SECTION 2

OPTIONS. CAPS. FLOORS, COLLARS, SWAPS AND FORWARDS TERMINATED
DURING CURRENT YEAR

Include all options, caps, floors, collars, swaps and forwards which were terminated during the current reporting year, both
those that were owned on December 31 of the previous reporting year, and those acquired and terminated during the current
year.

Column 1 - Description

Give a complete and accurate description of the derivative instrument includin
underlying securities, currencies, rates, indices, commodities, derivative instrur
market instruments,

Include details such as: @

e For options, the basis. For example, caps should in underlying interest rate

c
(c.g. CMS 5 year) and frequency of the reset (typically thgee i

o  For credit default swaps, the name of the reference
equity ticker symbol. if available:

e For currency derivatives, report the currency g @ ¢ the pay/receive (or buy/sell) legs of
the transaction; and
uNop five equity tickers, if applicable.
e For derivatives with financing pre § de information on the terms of the financing
premium, including whether it is igally or at maturity, and the next payment date.
Where leveraging is a feature of e pa toims, the multiplier effect will be clearly presented in
the description.

ty (a le issuer or an index) and the

e For baskets, note that 1t is a basket and 1

If traded on an exchange
appropriate.

er symbol. Indicate the maturity of the underlying, as

Do not use internal descriptions ¢ ntifiers unless provided as supplemental information.

Column 2 - Description of Item(s 8 gdged, Used for Income Generation, or Replicated
B

CUSIPs, Wote that there are multiple CUSIPs and report the equity ticker or name of the
arent, as applicable.

Describe t
Portfolio

bilitics hedged, including CUSIP(s) when appropriate. For example, “Bond
B Hedge,” “Fixed Annuity Hedge,” “Investment in Foreign Operations,” etc.

a foreign operations hedge, report as “Net Investment in Foreign Operations.”
For annuity hedging, describe whether hedging fixed or variable annuities.

If hedging a specific mortgage loan asset, report as “Mortgage Loan™ and provide the corresponding
loan number reported on Schedule B, Part 1, Column .

Describe the assets against which derivatives are written in income-generation transactions.

If a replication, report the RSAT Number and Description of the RSAT (Columns | and 2 from
Schedule DB, Part C, Section 1).
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Column 3

Column 4

Column 5

Column 6

Column 7

Column 8

Column 9

Schedule/Exhibit Identifier

Identify the Schedule or Exhibit of the hedged item(s), such as Schedule A; B; BA; D, Part 1; D,
Part 2, Section 1; or D, Part 2, Section 2, if appropriate. Otherwise “N/A.”

Use clear abbreviations for schedules, such as D 1 (Schedule D, Part 1) D 2-1 (Schedule D, Part 2,
Section 1), D 2-2 (Schedule D, Part 2, Section 2), etc.

Type(s) of Risk(s)
Identify the type(s) of risk(s) being hedged: ‘Interest Rate,” “Credit,” * " “Currency,”
“Equity/Index,” “Commodity” or, if reporting other risks, provide a descriptio the within the

field or in the footnote at the end of this section.

If footnoted, please enter a reference code in this column (e.g.®a, b @ then disclose the
description of the risk in Schedule DB footnotes for each referencgeo x c schedule.

In the event there is more than one type of risk, use the most relevgat

Exchange, Counterparty or Central Clearinghouse

ommission’s Legal Entity Identifier

Show the name, followed by the Commodity Fug.r
terparty or central clearinghouse.

(LEL), 1f an LEI number has been assigned, for the

:h
If exchange-traded, show the name and the LEI )%gc, Board of Trade or contract market.

If OTC traded, show the name and the LEI of't uptérparty and the guarantor upon whose credit the
reporting entity relies.

Trade Date \
Show the trade date of the g action.

The reporting entity may sumk
exchange or counterp showing W
their terms (e.g., type,g aturity, expiration or settlement, and strike price, rate or index).

Date of Maturity

Show the f or expiration of the derivative, as appropriate.

n which the contract/agreement was terminated. Reporting entities may summarize on
ol 1dentical instruments with the same exchange or counterparty, using the latest termination
only if the instruments are identical in their terms (e.g., type, maturity, expiration or
t, and strike price, rate or index).

ndicate Exercise, Expiration, Maturity or Sale

Indicate the cause of termination.
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Column 10

Column 11

Column 12

| Column 13

| Column 14

Column 15

Column 16

Column 17

Number of Contracts

Show the number of contracts, as applicable (e.g., for exchange-traded derivatives), as an absolute
(non-negative) value.

Notional Amount

Show the notional amount. Notional amounts are to be reported as an absolute (non-negative) value.
Guidance for determining notional is included in the Schedule DB General Instructions and SS4P
No. 86—Derivatives.

If the replication (synthetic asset) transaction is not denominated in U.S. dollé§ficonvei@it into U.S.
dollar equivalent in accordance with SSAP No. 23—Foreign Currency Transagt Translations.
Strike Price, Rate or Index Received (Paid) @ 6

exercised, which would trigger a cash payment to (by) the reporti a derivative.
Forward exchange rate must be stated as: Fx Currency per U@.

¢ cumulative, undiscounted, remaining
derivalive contract was entered into.

Show the strike price, rate or index for which payments are rec% or an option could be
en

Cumulative Prior Year(s) Initial Cost of Undiscountel

For derivatives opened in prior reporting year
premium or other payment (received) paid since

Current Year Initial Cost or Undiscounted Pr

For derivatives opened in the curreft repitd , show the undiscounted premium or other payment
(received) paid when the derivative cOgact cntered into.

Consideration Received (P,
Show the amount of considera
Current Year Income

Show the amou ceived (paid) accrued for the current year.

Book/Adjusiiil C alue

Rep ts the stat¥inent value with any nonadmitted assets added back.
R 0. 86— Derivatives for further discussion.

@1987 — 2018 National Association of Insurance Commissioners 551 Investments 2018



Column 18 - Code

Insert * 1n this column 1if the book/adjusted carrying value is combined with the book/adjusted
carrying value of assets or liabilities hedged; if the book/adjusted carrying value is combined with the
book/adjusted carrying value of underlying/covering assets; or if the amount is combined with
consideration paid on underlying/covering assets.

Insert # in this column if the book/adjusted carrying value was combined in prior years with the
book/adjusted carrying value of assets or liabilitics hedged.

Insert @ in this column if the income/expenses is combined with income/e s on assels or
liabilities hedged.
Insert * in this column if the derivative has unpaid financing premiums.

Column 19 - Unrealized Valuation Increase/(Decrease)

For purposes of this schedule, increases should be reported wh x\ercsults in an increase to
the asset or a decrease to the liability. A decrease should be rep en the change results in a
Column 20 - Total Foreign Exchange Change in Book/Adjusted

decrease to the asset or an increase to the liability.
e b (O | &l e
*

This is a positive or negative amount that is defing, posion of the total change in Book/Adjusted
Carrying Value for the year that is attributabgito foifgn exchange differences for a particular

derivative.

The amounts reported in this column s iidiuded as net unrealized foreign exchange capital
gain/(loss) in the Capital and Surplés A .

N

amounts should be reported when the change results in an
e liability. A negative amount should be reported when the
Set or an increase to the liability.

Column 21 - Current Year’s (Amortizatio

For purposes of this schedt
increase to the asset or a decr@®
change results in a decrggse to the™

Column 22 - Gain (Loss) on Termin — Recognized
This repre@ints g @ on termination that is not deferred or used to adjust basis of hedged items.
This equal&wration received less book/adjusted carrying value at termination.

Column 23 - Adju t to the Carrying Value of Hedged Item

=sents the gain (loss) on termination that was used to adjust the basis of a hedged item in the
cludes the book/adjusted carrying value of premiums that were allocated to the purchase cost on
cxcrcise of an option.
Column 24 - Gain (Loss) on Termination — Deferred
This represents the gain (loss) on termination that was deferred over year-end.

This equals consideration received less book/adjusted carrying value at termination,
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Column 25 - Hedge Effectiveness at Inception and at Termination
For hedge transactions show as a percentage expressed as (XX / YY), where “XX” shows the hedge
effectiveness percentage at inception and “YY"” shows the hedge effectiveness percentage at

termination.

For example, 100.45% hedge effectiveness at mception and 94.90% hedge effectiveness on
December 31 of the current year is reported as 100/ 95.”

Round to the nearest whole percentage. Do not use decimals.

When hedge effectiveness cannot be calculated, enter a reference code n

(e.g., 0001, 0002, etc.) then disclose the financial or economic impact of theghe

reporting period in Schedule DB footnotes for each reference code number ighe Schedule.
L 2

same explanation.

A reference code number may be used multiple times in this columg t

For example: 0001  Reduces bond portfolio duration by .2&
a)  Fair Value Hedges: 6

How much of the change in value of the hf . was hedged by the change in value of
the derivative, both:

e At the inception of the derivative, tran

* At termination.

b)  Cash Flow Hedges: ®

How much of the chang

hedged by the changg

N r present value of cash flows of the hedged item(s) was
ws OF present value of cash flows of the derivative, both:

e At the inception of W ative transaction; and

e At terminati

*E

*% Column 26 through 30 will be elec

Column 26  — Legal Enti t EI)

Pro he 20-character Legal Entity Identifier (LEI) for any counterparty as assigned by a designated
Loca ating Unit. [f no LEI number has been assigned, leave blank.

**Columns 37 t g Q or derivatives with financing premiums**
Column 2 | Undiscounted Premium Cost

Report the total, undiscounted (contractual) cost to acquire/enter into the derivative.
Column 28 - Unpaid Undiscounted Premium Cost

Report the undiscounted (contractual) cost to acquire/enter into the derivative unpaid by the reporting
entity.
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Column29 - Fair Value of Derivative, Excluding Impact of Financing Premiums

Reflect the fair value of the derivative adjusted to exclude the impact of discounted future settled
premiums. For example, if the fair value of the derivative reported in column 16 has been reduced due
to expected cash outflows representing the reporting entity’s future payment of financing premiums,
the consideration of those future premium cash outflows shall be removed from the reported fair value
of the derivative captured in this column.

(At acquisition, a derivative may be reported with a net zero fair value in column 16 as the value of the
derivative and the net present value of future financing premiums owed from the acquisition of the
derivative may offset. The fair value reported in column 30 shall reflect the fair v the derivative
without an offset for the future financing premiums.)

Column 30 -~ Unrealized Valuation Inerease/Decrease, Excluding Impact of Financing P

t'-

Reflect the unrealized gain or unrealized loss reported for the deri
from discounted future settled premiums. For example, if the v, ase/valuation decrease
reported in column 17 includes “losses™ to recognize the net presgnt the financing cost owed
by the reporting entity, those “losses” shall be remove m  the unrealized valuation
increase/decrease reflected in this column.

exclude the impact
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SCHEDULE DB — PART B
SECTIONS 1 AND 2

GENERAL INSTRUCTIONS

In each Section, separate derivative instruments into the following categories:

Category Line Number

Long Futures:
8 FT (0T 1o B o (ol ey - 1279999999
HEdGing OHEE oot el e s s 1289999999
R BT i oo S0 AR G S AL RS T OB e 1299999999
Incorme Genetation. «..iaimsissisiasiissisiissimimsmmievansi i o N TP ......... 1309999999
NI i o s i o S A A4 5 SR A AR s s v oo R 2 cenrereieansens 1319999999
Subtotal —Long FHTITES c.conisssiissssisis v oo s s osmsinaaiba 1329999999

Short Futures:
Hedgifig EHOCHVE wummmmmsissiiim e i bosi i siisision
Hedpily OFHET sk e s s s e
REP T CAIION. cscmusiicmis sz v amss St A B
Income Generation ‘
COEINGR, s cmmuvaminsmss s ua kN o s o 0 e AR S W R R SN R SR A
Subiotal — SHorE BUTes .. o ovssmmissmmnvmsin g

vreer. 1339999999

... 1349999999
1359999999
cieee 1369999999
e 1379999999

... 1389999999
Totals:
e 1399999999
coenene 1409999999
vieeen 1419999999

... 1429999999
1439999999
... 1449999999

Subtotal — Hedging Effective ......ccccooeeiicviiciiciiieiiciineseans
Subtotal — Hedging Other........ccccccnciiincnniicnsisniscns e
Subtotal — Replication .......cceeievincvusvincvesre fiorens
Subtotal — Income Generation .........cccceereerinn
Subtotal — Other
Wekalicimmsis G B s

Definitions:

Hedging Effective:

is used in hedging transactions that meet the criteria of a highly effective
i No. 86—Derivatives, which are valued and reported in a manner that 1s
JCI asset or liability. These transactions have been voluntarily designated and are
cffective,as of the repdiging date.

Hedging Other:

cgransaction that is used in a hedging transaction where the intent is for an economic reduction
pore risk factors, This transaction is not part of an effectively designated relationship as
ibCdMtider SSAP No. S6—Derivatives.
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Replication:
A derivative transaction entered into in conjunction with other investments in order to reproduce the
investment characteristics of otherwise permissible investments described under SSAP No. 86—
Derivatives. A derivative transaction entered into by a reporting entity as a hedging or income generation
transaction shall not be considered a replication (synthetic asset) transaction. These transactions are
considered to be replications as of the reporting date.

Income Generation:

A derivative transaction written or sold to generate additional income or return to the reporting entity as
described under SSAP No. §6—Derivatives.

Other:

A derivative transaction written or sold by the reporting entity used f
Effective, (2) Hedging Other, (3) Replication, or (4) Income Geneg' :
referenced in SS4P No. 86—Derivatives. When this subcategory is uti
be included 1n the footnotes to the financial statements
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SCHEDULE DB — PART B — SECTION |

FUTURES CONTRACTS OPEN
DECEMBER 31 OF CURRENT YEAR

Include all futures contracts positions open December 31 of current year, including those which were open on December 31
of previous year, and those acquired during current year.

In the Broker Name/Net Cash Deposits footnote, list, in alphabetical sequence, brokers with whom cash deposits have been
made, cumulative changes made to the deposits and the beginning and ending cash balances.

Column 1 - Ticker Symbol Q
If traded on an exchange, disclose the ticker symbol. O

L

Column 2 - Number of Contracts &\

Show the total number of contracts open on Dec. 31 of the re z s absolute (non-negative)
value.
Column 3 - Notional Amount

Show the total notional amount of the futures p&l ion & 31 of the reporting year as absolute
(non-negative) value. Guidance for determining 1'% included in the Schedule DB General
Instructions and SSAP No. 86—Derivatives.

Column 4 - Description \

Give a complete and accurate des@pipti erivative instrument, including a description of the
underlying securities, currencies, ratéSindi ommodities, derivative instruments or other financial
market mstruments.

For derivatives with financ
including whether it is due peri®

5, include information on the terms of the financing premium,
or at maturity, and the next payment date.

Do not use internal degdtiptions or identifiers unless provided as supplemental information.
Column 5 - Description of It , Used for Income Generation, or Replicated

Describe t s€ ilities hedged, including CUSIP(s) when appropriate. For example, “Bond
Portfolio HedgPlg“VAGLB Hedge,” “Fixed Annuity Hedge,” “Investment in Foreign Operations,” etc.

If he a specific bond, report the CUSIP and a complete and accurate description of the bond; if
imle Ps, note that there are multiple CUSIPs and report the equity ticker or name of the
Slparent, as applicable,

g a guaranteed investment contract or funding agreement, report as “GIC Hedge” or “FA
For a foreign operations hedge, report as “Net Investment in Foreign Operations.” For annuity
hedging, describe whether hedging fixed or variable annuities.

If hedging a specific mortgage loan assct, report as “Mortgage Loan™ and provide the corresponding
loan number reported on Schedule B, Part 1. Column 1.

Describe the assets against which derivatives are written in income generation transactions.

If a replication, report the RSAT Number and Description of the RSAT (Columns 1 and 2 from
Schedule DB, Part C, Section 1).

@ 1987 — 2018 National Association of Insurance Commissioners 557 Investments 2018



Column 6

Column 7

Column 8

Column 9

Column 10

Column 11

Column 12

Column 13

Schedule/Exhibit Identifier

Identify the Schedule or Exhibit of the hedged item(s), such as Schedule A; B; BA; D Part 1; D, Part 2
Section [; or D, Part 2, Section 2, if appropriate. Otherwise “N/A.”

Use clear abbreviations for schedules, such as D 1 (Schedule D, Part 1) D 2-1 (Schedule D, Part 2,
Section 1), D 2-2 (Schedule D, Part 2, Section 2), etc.

Type(s) of Risk(s)

Identify the type(s) of risk(s) bemg hedged: “Interest Rate” “Credit,” “D
“Equity/Index,” “Commodity” or, if reporting other risks, provide a descriptio

field or in a footnote listed in this Schedule.

If footnoted, please enter a reference code in this column (e.g.®a b then disclose the
description of the risk in Schedule DB footnotes for each referencgeo x :
In the event there is more than one type of risk, use the most rele &
Date of Maturity or Expiration b

Show the date of maturity or expiration of the dcrigl [

Exchange \

Show the name and the Commodity Future di ommission’s Legal Entity Identifier (LEI), if an
LEI number has been assigned, for the excharig whiCh the contract was transacted.

' “Currency,”

Trade Date <

Show the trade date of the orj

h one line all identical derivative instruments with the same
ast trade date, but only if the instruments are identical in their
Gii or settlement, and strike price, rate or mndex).

The reporting entity may st
exchange or counterparty show
terms (e.g., type, maturity, expirat

Transaction Price

Show the i @ e futures contract was originally purchased or sold.

If several posi of the same futures contract are summarized, show the weighted average price.

Rep Date Price

reporting date closing price. Report price as published by the exchange.

cport the net unsettled futures position from the time lag (typically one day with U.S. futures brokers)
between the change in the cumulative variation margin (Columns 15 and 18) and the actual settlement
with the futures brokers.

This represents the pending cash scttlement of the futures position.
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Column 14

Column 15

Column 16

Column 17

Column 18

Column 19

Book/Adjusted Carrying Value
Represents the statement value of the futures position, with any nonadmitted assets added back, and 1s
determined based on how the futures contract is being used, in accordance with SS4P No. 86—

Derivatives.

Note that any cash deposits placed with the broker are included in the Broker Name/Net Cash Deposits
footnote only and not in the Book/Adjusted Carrying Value.

Highly Effective Hedges — Cumulative Variation Margin

On long contracts, show the number of contracts (Column 2) times the renc tween the
reporting date price (Column 12) and transaction price (Column 11) times value of one (1)
point (Column 22).

rence between the
12 8mes the futures value of

On short contracts, show the number of contracts (Column 2
transaction price (Column 11) and the reporting date price (Col
one (1) point (Column 22).

An exception is that this column would not be populated ighly €ffective futures of forecasted

transaction or firm commitments.

Highly Effective Hedges — Deferred Variation MaﬁO

This represents the variation margin that hasﬁ red and therefore not recognized as an
11

c

unrealized or realized gain (loss) or as inves\ ?
Note: If the entire amount of the variati in was deferred, the amount reported will be the same

as is reported in Column 154

Highly Effective Hedges — \dion Margin Gain (Loss) Used to Adjust Basis of Hedged
Item
This represents the variation m in the current year to adjust the basis of a hedged item.

Cumulative Variation@¥argin for All Other Hedges

reporting gite mn 12) and transaction price (Column 11) times the futures value of one (1)

On long contrag % number of contracts (Column 2) times the difference between the
point (Colu

On contrac, show the number of contracts (Column 2) times the difference between

the trgigction price (Column 11) and the reporting date price (Column 12) times the futures value of
olumn 22).

Variation Margin Gain (Loss) Recognized in Current Year

i represents the variation margin recognized as an unrealized or realized gain (loss) or as
investment income for the year.

This column will be populated for highly effective futures hedging at fair value and All Other futures.

This column will not be populated for highly effective futures hedging at amortized cost.
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Column 20

Column 21

Column 22

Potential Exposure

Potential Exposure is a statistically derived measure of the potential increase in derivative instrument
risk exposure, for derivative instruments that generally do not have an initial cost paid or consideration
received, resulting from future fluctuations in the underlying interests upon which derivative
instruments are based.

For futures, the Potential Exposure = (Initial Margin per contract on the valuation date, set by the
cxchange on which contract trades) x (the number of contracts open on the valuation date).

Hedge Effectiveness at Inception and at Y ear-end

5

For hedge transactions show, as a percentage expressed as (XX / YY), whe hows the hedge
effectiveness percentage at inception and “Y'Y" shows the hedge effectiv entage at reporting
date.

L 4
For example, 100.45% hedge effectiveness at inception m%ncdgc effectiveness on
December 31 of the current year is reported as “100 / 95.”
Round to the nearest whole percentage. Do not use decimals. 0
When hedge effectiveness cannot be calculatei . S % ence code number in this column
OF, ecOggmic

(e.g., 0001, 0002, ete.) then disclose the financia pact of the hedge at the end of the
reporting period in Schedule DB footnotes for eac de number used in the schedule.

A reference code number may be used mult imCign this column to indicate the same explanation.

For example: 0001  Reduces bon io

4

ation by .2 years.

a) Fair Value Hedges:

How much of the ck
the derivative, both:

the hedged item(s) was hedged by the change in value of

e At the inceptign of the dSrivative transaction; and

e Atreporti te.

b) CasheFloy

How: change in cash flows or present value of cash flows of the hedged item(s) was
hedged b change in cash flows or present value of cash flows of the derivative, both:
. t the inception of the derivative transaction; and
t reporting date.
One (1) Point

s represents the monetary value of a one (1) point move in a futures position published by the
exchange. This monetary value of one (1) point is utilized in the calculation of the futures’ variation
margin.
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| ** Columns 23 through 29 will be electronic only. **

Column 23

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code
Whenever possible, fair value should represent the price at which the security could be sold, based on
market information. Fair value should only be determined analytically when the market-based value
cannot be obtained.
The following is a listing of valid fair value level indicators to show the fair value hierarchy level.

“11, fﬂr Level 1 Q

“2" for Level 2

L 4
“3” for Level 3 \

The following is a listing of the valid method indicators for d@w the method used by the

reporting entity to determine the Rate Used to Obtain Fair Value.

“a” for securities where the rate is determined by,a pri

“b” for securities where the rate 1s dc{crminca% ange.

“c” for securities where the rate is dete
should obtain and maintain the p
source. In addition, the broker S
counterparty for buying and s c
valued.

“d” for securities whergdic™ g
required to maintgét a recor
Enter a combination of hierarctifgandfinethod indicator. The fair value hierarchy level indicator would

be listed first and the od used® determine fair value indicator would be listed next. For example,
use “1b” to report LeygL 1 for the fair value hierarchy level and stock exchange for the method used to
determine fair value,

N

d by ‘Wpbroker or custodian. The reporting entity
for any broker or custodian used as a pricing
be approved by the reporting entity as a
1es or be an underwriter of the security being

termined by the reporting entity. The reporting entity is
the pricing methodology used.
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Column 24 - Source Used to Obtain Fair Value
For Method Code “a,” identify the specific pricing service used.
For Method Code “b.” identify the specific stock exchange used.

The listing of most stock exchange codes can be found in the Investment Schedules General
Instructions or the following Web address:

www.fixprotocol.org/specifications/exchanges.shtml

For Method Code “c,” identify the specific broker or custodian used. Q
For Method Code “d,” leave blank. . O
Column 25 - Legal Entity Identifier (LET) \
Provide the 20-character Legal Entity ldentifier (LEL) for any couvlgerp assigned by a designated
Local Operating Unit. If no LEI number has been assigned, leave bl

**Columns 26 through 29 are for derivatives with financing premiuwQ
Column 26 - Total Undiscounted Premium Cost \
i

Report the total, undiscounted (contractual) &re!emer into the derivative.

Column 27 - Unpaid Undiscounted Premium Cost
4
Report the undiscounted (contractua t uire/enter into the derivative unpaid by the reporting
entity.
Column 28 - Fair Value of Derivative, EXtiy gyact of Financing Premiums

Reflect the fair value
premiums. For exam
to expected cash o

) the denviilive adjusted to exclude the impact of discounted future settled
if the fair value of the derivative reported in column 16 has been reduced due
epresenting the reporting entity’s future payment of financing premiums,
re premium cash outflows shall be removed from the reported fair value
in this column.

(At acquisition, Wgerivative may be reported with a net zero fair value in column 16 as the value of the

derifgtipe and the™net present value of future financing premiums owed from the acquisition of the
deriv may offset. The fair value reported in column 30 shall reflect the fair value of the derivative
i a

et for the future financing premiums.)

Column29 = 7z d Valuation Increase/Decrease, Excluding Impact of Financing Premiums

ct the unrealized gain or unrealized loss reported for the derivative adjusted to exclude the impact
from discounted future settled premiums. For example, if the valuation increase/valuation decrease
reported in column 17 includes “losses™ to recognize the net present value of the financing cost owed
by the reporting entity, those “losses” shall be removed from the wunrealized valuation
increase/decrease reflected in this column.
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SCHEDULE DB — PART B — SECTION 2

FUTURES CONTRACTS TERMINATED
DURING CURRENT YEAR

Include all futures contracts which were terminated during current reporting year, both those that were open on December 31
of previous reporting year, and those acquired and terminated during current year.

Column |1 - Ticker Symbol

If traded on an exchange, disclose the ticker symbol.
Column 2 - Number of Contracts

The number of futures contracts terminated during the current year aglbso @ ncgative) value.

Column 3 - Notional Amount \
Show the total notional amount of the futures position terminate@ggdur current year as absolute
(non-negative) value. Guidance for determining notional is,inclu in the Schedule DB General
Instructions and SSAP No. 86—Derivatives.

Column 4 — Description

4

Give a complete and accurate description of the dgriVgive strument, including a description of the
underlying securities, currencies, rates, indices, 10 , derivative instruments or other financial

market instruments.

For derivatives with financing premiums
including whether it is due periodiagglly

lude rmation on the terms of the financing premium,
ity, and the next payment date.

Do not use internal descriptiog s unless provided as supplemental information,

Column 5 - Description of Item(s) Hedg Income Generation, or Replicated

Describe the assets or liabilities sed, including CUSIP(s) when appropriate. For example, “Bond
Portfolio Hedge,” “VA@LB Hedge,” “Fixed Annuity Hedge,” “Investment in Foreign Operations.” etc.

cport the CUSIP and a complete and accurate description of the bond; if
gat there are multiple CUSIPs and report the equity ticker or name of the

ecific mortgage loan asset, report as “Mortgage Loan™ and provide the corresponding
ber reported on Schedule B, Part 1, Column 1.

be the assets against which derivatives are written in income generation transactions.

It a replication, report the RSAT Number and Description of the RSAT (Columns | and 2 from
Schedule DB, Part C, Section 1).

Column 6 - Schedule/Exhibit Identifier

Identify the Schedule or Exhibit of the hedged item(s), such as Schedule A; B; BA; D, Part 1; D,
Part 2, Section 1; or D, Part 2, Section 2, if appropriate. Otherwise “N/A.”

Usc clear abbreviations for schedules, such as D 1 (Schedule D, Part 1) D 2-1 (Schedule D, Part 2,
Section 1), D 2-2 (Schedule D, Part 2, Section 2), etc.
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Column 7 - Type(s) of Risk(s)
Identify the type(s) of risk(s) being hedged: “Interest Rate,” “Credit,” “Duration,” “Currency,”
“Equity/Index,” “Commaodity” or, if reporting other risks, provide a description of the risk within the
ficld or in a footnote listed in this Schedule.

If footnoted, please enter a reference code in this column (e.g., a, b, ¢, etc.) then disclose the
description of the risk in Schedule DB footnotes for each reference code used in the schedule.

In the event there is more than one type of risk, use the most relevant risk.

Column 8 - Date of Maturity or Expiration
Show the date of maturity or expiration of the derivative, as appropriate.
®
Column 9 - Exchange
Show the name and the Commodity Futures Trading Commissio &n ity ldentifier (LEl). if an
LEI number has been assigned, for the exchange on which the con as transacted.
Column 10 - Trade Date
Show the trade date of the original transaction. ¢
The reporting entity may summarize on ope lidg\all ido§gical derivative instruments with the same
exchange or counterparty showing the last ut only if the instruments are identical in their
terms (e.g., type, maturity, expiration or settle and’strike price, rate or index).
Column 11 - Transaction Price <
Show the original transactio ) at which the futures were purchased or sold).
If several positions of the sa ontract are summarized, show the weighted average price.
Column 12 ~ Termination Date
Show the date when the"Qgrivative position was terminated,
summarize on one line all identical instruments with the same exchange or
itest termination date,
Column 13 =
ich the position was closed.
Column 14 i xercise, Expiration, Maturity or Sale
icate the cause of termination.
Column 15 = Cumulative Variation Margin at Termination

On long contracts, show the number of contracts (Column 2) times the difference between the
termination price (Column 13) and transaction price (Column 11) times the futures value of one (1)
point (Column 20).

On short contracts, show the number of contracts (Column 2) times the difference between the

transaction price (Column 11) and the termination price (Column 13) times the futures value of one (1)
point (Column 20).
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Column 16

Column 17

Column 18

Column 19

Change in Variation Margin Gain (Loss) Recognized in Current Year

This represents the variation margin recogmzed as realized gains (losses), or as investment income 1n
the current year.

Change in Variation Margin Gain (Loss) Used to Adjust Basis of Hedged Item in Current Year

This represents the amount of gains (losses) used to adjust the basis of a hedged item in the current
year.

Change 1 Variation Margin Deferred

This represents the variation margin that has been deferred and, thereft ognized as an
unrealized or realized gain (loss) or as investment income.
L 4

Hedge Effectiveness at Inception and at Termination \
For hedge transactions, show as a percentage expressed as (XX Nﬁ “XX" shows the hedge
effectiveness percentage at inception and “YY” shows the e clfectiveness percentage at
termination.

For example, 100.45% hedge effectiveness a

December 31 of the current year is reported as “108 95! @
ecim

ad 94.90% hedge effectiveness on

Round to the nearest whole percentage. Do pot u;

When hedge effectiveness cannot be calc r a reference code number in this column
(e.g., 0001, 0002, etc.) then disclose th i economic impact of the hedge at the end of the
reporting period in Schedule DB feptno reference code number used in the schedule.

A reference code number ma iple times in this column to indicate the same explanation.

For example: 0001 | portfolio duration by .2 years.
a) Fair Value Hedg

How much of thc@hange in value of the hedged item(s) was hedged by the change in value of
the deriva :

L e n of the denvative transaction; and

e At terlilnation.
b) Flow Hedges:

» much of the change in cash flows or present value of cash flows of the hedged item(s) was
ged by the change in cash flows or present value of cash flows of the derivative, both:

e At the inception of the derivative transaction; and

e At termination.
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Column 20 - Value of One (1) Point

This represents the monetary value of a one (1) point move in a futures position published by the
exchange.

This monetary value of one (1) point is utilized in the calculation of the futures” variation margin.

** Column 21 through 25 will be electronic only. **

Column 21 - Legal Entity Identifier (LEI)
Provide the 20-character Legal Entity Identifier (LEI) for any counterparty 1 by a designated

a
Local Operating Unit. If no LEl number has been assigned, leave blank.
®
**Columns 22 through 25 are for derivatives with financing preminms** \\

Column 22 - Total Undiscounted Premium Cost
Report the total, undiscounted (contractual) cost to acquir; e derivative.

Column 23 - Unpaid Undiscounted Premium Cost 2 4
Report the undiscounted (contractual) cost to ac mnto the derivative unpaid by the reporting
entity.
Column 24 - Fair Value of Derivative, Excluding Imp fEi g Premiums
L 4

adj

to exclude the impact of discounted future settled
premiums. For example, if t he derivative reported in column 16 has been reduced due
to expected cash outflows i the“reporting entity’s future payment of financing premiums,
the consideration of those {tilfge iim cash outflows shall be removed from the reported fair value

Reflect the fair value of the deriva

(At acquisition, a deri
derivative and the nct
derivative may off
without a el

cnt value of future financing premiums owed from the acquisition of the
ir value reported in column 30 shall reflect the fair value of the derivative
ture financing premiums.)

Column 25  — Unrealized Valtltion Increase/Decrease, Excluding Impact of Financing Premiums

e unrealized gain or unrealized loss reported for the derivative adjusted to exclude the impact
d future settled premiums. For example, if the valuation increase/valuation decrease
column 17 includes “losses™ to recognize the net present value of the financing cost owed
eporting entity, those “losses” shall be removed from the unrealized valuation
decrease reflected in this column.
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SCHEDULE DB — PART D — SECTION 1

COUNTERPARTY EXPOSURE FOR DERIVATIVE INSTRUMENTS OPEN
DECEMBER 31 OF CURRENT YEAR

Counterparty Exposure to any one counterparty is the exposure to credit risk associated with the use of derivative instruments
with that counterparty. This section displays the Book/Adjusted Carrying Value exposure and Fair Value exposure to each
counterparty, net of collateral. Also displayed is the total potential exposure for each counterparty for Schedule DB, Parts A
and B.

On the first line, show the aggregate sum for exchange traded derivatives, also known as listed deriva futures (Line
0199999999). (Exchange-Traded Derivatives are executed over a centralized trading venue known excl e and then

booked with a central counterparty known as a clearing house.)
On the next six lines, show separately six groups of OTC (over-the-counter) derivative col"lerpA]C Designation.

(Lines 0299999999 through 0799999999) \
&

Then show the aggregate sum for centrally cleared derivatives. (Line 0899999999) Thi. to show centrally cleared
derivatives that are not considered exchange-traded.

The final line will show a total of all derivatives listed in the lines above. (Line Q8889

Within each group, list the counterparties or central clearinghouses in a];ﬁ etl :
if ap

For each counterparty with a master agreement, show on a second li able, totals for derivative instruments not

covered by the master agreement.

Use additional lines, as needed, if multiple master agreements nterparty exist that do not provide for netting of
offsetting amounts by the reporting entity against the 4oun on termination in the event that the counterparty
defaults.

Show subtotals for each group.

If a reporting entity has any detail lines reported for e following required groups, it shall report the subtotal amount
of the corresponding group with the specifigd subtotaiine number appearing in the same manner and location as the
pre-printed total.

Aggregate Sum of Exchange-Tra St s 199999949
Over-The-Counter

Total NAIC 1 D051gna\0299999999
{ 0399999999

... 0499999999

...0599999999

...0699999999

0799999999

Aggregate Sum of Central Clearinghouses (Excluding Exchange-Traded)......ccoccoveciiiiiiciciniiccccniiiniccincicnnene. 0899999999
Total (Sum of 0199999999, 0299999999, 0399999999, 0499999999, (1599999999, 1699999999,

0799999900 ard-0BIOOVONL. - e s e ) G o) el P FH S R e KB 0999999999

@ 1987 — 2018 National Association of Insurance Commissioners 567 Investments 2018



Column 1

Column 2

Column 3

Column 4

Description of Exchange, Counterparty or Central Clearinghouse
The first line for the Aggregate Sum of Exchange-Traded Derivatives.

On subsequent lines, show the name and the Commodity Futures Trading Commission’s Legal Entity
Identifier (LEI), if an LEI number has been assigned, for the counterparty or central clearinghouse.

Include the name and the LEI of the central clearinghouse and the derivatives clearing member, where
appropriate.

Master Agreement (Y or N)

The lines for the Aggregate Sum of Exchange-Traded Derivatives (Line 01 999%%and for the
Aggregate Sum of Central Clearinghouses (Line 0899999999) should be left

For OTC counterparties, indicate “Y™ if: @

ives Association (ISDA)
f offsetting amounts by
vent that the counterparty
ent are cither incorporated by
tractual provisions to which
subject, or if the reporting entity
party that provides for the netting of
entity against the counterparty upon

1. The reporting entity has a written International Swaps
master agreement with the counterparty that provides for
the reporting entity against the counterparty upon terminati
defaults, or if such netting provisions of an ISDA ma
reference 1n transaction confirmations or are othe
derivative instrument confirmations with the
has a written non-ISDA master agreement $ith
offsetting amounts or the right of offset by epu

5; and

termination in the event that the counterpagli” de :

2 The domiciliary jurisdiction of such te is either within the United States or if not
within the United States, is withj igg (non-United States) jurisdiction listed in the
Purposes and Procedures Mgmaa%ﬂ - Investment Analysis Office as eligible for netting.

Credit Support Annex (Y or N) \

xchange-Traded Derivatives (Line 0199999999) and for the
: es (Line 0899999999) should be left blank.

The lines for the Aggre
Aggregate Sum of Central C

For OTC counterparties,_indicale

The reporting e has an additional annex to the International Swaps and Derivatives
Association (J§ ster agreement called a Credit Support Annex (CSA). The CSA agreement
oty provides functionality of collateral postings against net counterparty

with cdl
expos & @ a threshold amount. This limits the net exposure the reporting entity has to a
derivat un

party in the event of a counterparty default.
Fai ¢ of Acceptable Collateral

central clearinghouses, this amount would be the net positive variation margin received by the
rting entity.

the aggregate reporting of Exchange-Traded Derivatives (Line 0199999999).

ounterparties, show the Fair Value of acceptable collateral pledged by the counterparty.

“Acceptable collateral” means cash, cash equivalents, securities issued or guaranteed by the United
States or Canadian governments or their government-sponsored enterprises, letters of credit, publicly
traded obligations designated 1 by the SVO, government money market mutual funds, and such other
items as may be defined as acceptable collateral in the Purposes and Procedures Manual of the NAIC
Investment Analysis Office. For purposes of this definition, the term “letter of credit” means a clean,
irrevocable and unconditional letter of credit issued or confirmed by, and payable and presentable at, a
finaneial institution on the list of financial institutions meeting the standards for issuing such letter of
credit published pursuant to the Purposes and Procedures Manual of the NAIC Investment Analysis
Office. The letter of credit must have an expiration date beyond the term of the subject transaction.
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For Columns 5 and 6, Book/Adjusted Carrying Values that are debit balances on the balance sheet are positive numbers;
those that are credit balances are negative numbers.

Column 5

Column 6

Column 7

Contracts with Book/Adjusted Carrying Value > 0 (i.c., debit balance on balance sheet)

On the first line, show the aggregate sum for exchange traded derivatives that have a positive
Book/Adjusted Carrying Value.

For futures, this equals the sum of the positive cumulative variation margin for highly effective futures
(Part B, Section 1, Column 15), plus the sum of the ending balance of all cash deposits with brokers
(Part B, Section 1, Broker Name/Net Cash Deposits Footnote — Ending Cash Bala

On subsequent lines, show the sum of the Book/Adjusted Carrying Values o tive instruments

with the counterparty or central clearinghouse that have a positive statemen
®
Contracts with Book/Adjusted Carrying Value < 0 (i.e., credit balaggce, ot Sheet)
On the first line, show the sum of the statement values in padpnth
derivatives that have a negative Book/Adjusted Carrying Value.

of all exchange traded

For futures, this equals the sum of the negative cumulativ
(Part B, Section 1, Column 15).

On subsequent lines, show the sum of the Bookgd rrying Values in parentheses () of all
derivative instruments with the counterpa r ce clearinghouse that have a negative
Book/Adjusted Carrying Value.
Exposure Net of Collateral (Book/Adjus 1 alue)

L 4

For the aggregate reporting of Exc c- d Derivatives (Line 0199999999), show amount in
Column 5.

rgin for highly effective futures

For OTC counterparties, 1
Carrying Values of all derivatiy
Carrying Value, less anyaAcceptab

agreement is in place, show the sum of the Book/Adjusted
aments with the counterparty that has a positive Boolk/Adjusted
ollateral (Column 5 — Column 4).

For OTC counterparti ith a master agreement in place and central clearinghouses, show the net sum
of the Book/Adj#s arting Values of all derivative instruments, less any acceptable collateral
olumn 4).

This amount s d not be less than zero.

For Columns 8 and 9, m@s that would be debit balances on the balance sheet are positive numbers; those that
n

would be credit balancesgse

Column 8

Column 9

#ye numbers.

)

the sum of the market values of all derivative instruments that have a positive market value.

with Fair Value > 0 (i.e., debit balance on the balance sheet)

Contracts with Fair Value < 0 (i.e., credit balance on the balance sheet)

Show the sum of the market values in parentheses ( ) of all derivative instruments that have a negative
market value.
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Column 10 - Exposure Net of Collateral (Fair Value)

For the aggregate reporting of Exchange-Traded Derivatives (Line 0199999999), show amounts in
Column §.

For OTC counterparties, if no master agreement is in place, show the sum of the market values of all
derivative instruments with the counterparty that has a positive market value, less any acceptable
collateral (Column 8 — Column 4).

For OTC counterparties with a master agreement in place. exchange-traded derivatives and central
clearinghouses show the net sum of the market values of all derivative instrument ny acceptable

collateral (Column 8 + Column 9 — Column 4).
\erivativcs in aggregate

For Exchange-Traded Derivatives (Line 01 99999@9'\ mn 11.

This amount should not be less than zero.

Column 11 - Potential Exposure

Show the potential exposure for Parts A and B for Exch
(Line 0199999999) and for each OTC counterparty and central clea

Column 12 - Off-Balance Sheet Exposure

For central clearinghouses:

Show [Column 5 + Column 6 — Column | 11] — Column 7 but not less than zero.
For OTC counterparties: &
If Column 2 = yes; sho Column 6 — Column 4 + Column 11] — Column 7 but not

less than zero.

If Column 2 = no; show

Optional:

no master netting agreement, companies may still encounter double-counting
cre a premium is received for an off-balance sheet derivative transaction,
est rate swap. In such cases, report “no” in Column 2 and calculate off-
eet exposure on a contract-by-contract basis using the first formula.

** Column 13 will be electromc onip**

[ @ ie 20-character Legal Entity Identitier (LEL) for any counterparty as assigned by a designated
oCl@perating Unit. If no LEI number has been assigned, leave blank.

Column 13 - entli'er (LEI)
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SCHEDULE DB — PART D — SECTION 2

COLLATERAL FOR DERIVATIVE INSTRUMENTS OPEN
DECEMBER 31 OF CURRENT YEAR

Under derivative contracts, collateral may be pledged to exchanges, counterparties, clearing brokers or central clearinghouses
by the reporting entity as well as pledged by the exchanges, counterparties, clearing brokers or central clearinghouses to the
reporting entity. This section displays the collateral pledged by the reporting entity in the first table and the collateral pledged
to the reporting entity in the second table.

Each exchange, counterparty, derivatives clearing member or central clearinghouse may be listed more ce in each of
the tables. For example, if initial and variation margin are posted at the same exchange; if more than type @ security is
pledged to the same counterparty: if more than one corporate bond is pledged by a central clearing

L 2

Total Collateral Pledged by Reporting Entity .....ccoviiiniiiiiiniiiiinieienine e
Total Collateral Pledged to Reporting ENtity........ccoccivveiiuiiiiieniiniiiiicne et

Column 1 - Exchange, Counterparty or Central Clearinghousedy
Show the name and the Commodity Futures Tradi Ni. sion’s Legal Entity Identifier (LEI), if an
LEI number has been assigned, for the ngay, Board of Trade, contract market, counterparty,
derivatives clearing member or central cleari use wgt 1s holding collateral pledged by the reporting
entity or that has pledged collateral to the rti ity.

Column 2 - Type of Assct Pledged

Describe the type of assef
*Caorporate,” “Municipal,’

Column 3 - CUSIP ldentification
Enter the CUSIP/PP S number of the asset pledged or received as collateral, when appropriate. If
no CUSIP/PPN/C exists, the field should be zero-filled.

Column 4 - Descriptio

Give a completc@gnd accurate description of the asset pledged or received as collateral, including
cou hen appropriate.

Column 5 - E e

fair value of the asset. Refer to SSAP No. 100R—Fuair Value for further discussion.

Column 6 - alue

Enter the par value of the asset adjusted for repayment of principal.
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Column 7

Column 8

Column 9

Book/Adjusted Carrying Value
Report the amortized value or the lower of amortized value or fair value, depending on the designation
of the asset (and adjusted for any other-than-temporary impairment), as of the end of the current

reporting year.

Include: The original cost of acquiring the asset, including brokerage and other related
fees.

Amortization of premium or accrual of discount, but not including any interest
paid thereon.

Amortization of deferred origination and commitment fas

Deduct: A direct write-down for a decline in thé® fair a bond that is

other-than-temporary.

Exclude: All other costs, including internal costs o o an affiliated reporting
entity related to origination, purchase or ¢ itment to purchase bonds, are
charged to expense when incurred. C Iso be reduced by payments
attributed to the recovery of cost.

Accrued mierest.

Book/Adjusted Carrying Value does not ap mlcdgcd to a reporting entity in which there
has not been a default (i.e., Off-Balance She

Maturity Date

Enter the maturity date of the asset, w 1ate.

Type of Margin (I, V or IV,

Enter “1” for initial margin that have been pledged or received by the reporting entity as

mnitial margin.

Enter “V” for variati argin for asscts that have been pledged or received by the reporting entity
as variation mar;

Enter “I tial and variation margin for assets that have been pledged or received by
the reporting as initial and variation margin.

%% Column 10 will be eiewly_ ke

Column 10

&

ide the 20-character Legal Entity Identifier (LEI) for counterparty as assigned by a designated
ocal Operating Unit. If no LEI number has been assigned, leave blank.

ty ldentifier (LEL)
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SCHEDULE DL — PART 1

SECURITIES LENDING COLLATERAL ASSETS
Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the asset page
and not included on Schedules A, B, BA, D, DB and E.)

This schedule should include a detailed listing of reinvested collateral assets that were owned as of the end of the current
reporting year. For Schedule DL, rcinvested collateral assets arc collateral currently held as part of a sccuritics lending
program administered by the reporting entity or its agent (affiliated or unaffiliated) that can be resold or repledged. This is the

currently held collateral, meaning original collateral if it 1s still in the original form received or th invested asset
resulting from the disposal and/or reinvestment of the original collateral. See SS4P No. [03R—Tra
Financial Assets and Extinguishments of Liabilities for accounting guidance.

Include reinvested collateral assets from securities lending programs where the pmgranﬁb ad
entity’s unaffiliated agent (i.e., collateral is received by the reporting entity’s una
repledged). These securities will be reported in aggregate on the Assets page, Line 10.

ivd by the reporting
at can be resold or

be resold or repledged), the
s page, Line 10 or reported on
D. DA and E), but not both.

affiliated agent (i.e., collateral is received by the reporting entity’s affiliated age
securities may be reported on Schedule DL, Part 1 if reported in aggregate g
Schedule DL, Part 2 if reported in other investment schedules (e.g., Schcg

Reinvested collateral assets reported on Schedule DL, Part | are excl
A, B, BA, D, DA and E).

Bonds, preferred stocks and common stocks are to be grouped sepN

Securities borrowing and securities lending transactionsfghall gross when reported in the Schedule DL. If these
transactions are permitted to be reported net in accor Wi AP No. 64—Offsetting and Neiting of Assets and
Liabilities, the mnvestment schedule shall continue e il of all transactions (gross), with the net amount from the
valid right to offset reflected in the financial sta ks 2°& 3 of the statutory financial statements). Disclosures for
items reported net when a valid right to offset ¢ g the gross amount, the amount offset, and the net amount
reported in the financial statements are required per 64—0fjsetting and Netting of Asseis and Liabilities.

Bond Mutual Funds — as Identified by t VO and Exchange Traded Funds — as Identified by the SVO, which are
described in the Investment Schedules Gen Instructions, arc to be included in SVO Identified Funds.

If an insurer has any detail ling r any of the following required categories or subcategories, it shall report

the subtotal amount of the cor n egory or subcategory, with the specified subtotal line number appearing
in the same manner and location a pre-printed total or grand total line and number:
NOTE: See the Inves t Schedules General Instructions for the following:

nitions for bonds and stocks.

mn list of codes and definitions for securities not under the exclusive control of the
g entity.

chart for determining the NAIC designation for structured securities.

List of stock exchange names and abbreviations.
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Category

Bonds (Schedule D, Part | type):

U.S. Governments

TS SO DI B HEIONS v cvs s s svsnsnssmsisinsinvnonsissssin s seisis s sou yonss Sosives 3 Ui o SF4 AV AU LAV S A S VR RS i
Residential Mortgage-Backed SECUIIES «..o..ouieieieireeieeiieceei et ie et eesiemesessesssessseesemsesasesssnssnsenes 0299999
Conmmietcial Mottgase-Backetd SEOUTTIIES. c...qovueismmiismtrivesssoimsis i smmms it rasis it m sy
CiherTgan-Backed and SHEGGHEd. SESHITIER: wuurnmmsrommmemimmmem oo e s i oms s dav e o

Bubtofals—T1.S. GOVEMIMIBHTS w.wmivivusiisiismmssimiveinemssssisanimrisoiiassinmeg

All Other Governments
Issuer OIDNEEIONE Lo e i S e o e
Residential Mortgage-Backed Securities ......ooiicienieiiiisiinniiniieineirees o
Commercial Mortgage-Backed SCCUTTICS. ..uvervvrivvirriimniensiennsirne e seens
Other Loan-Backed and Structured Securities ........cccoveeveecinerercerenens
Subtotals — All Other GOVEIMMENTS ....c..ccvieeiierieieeieesieeaeeieeieesee g caeeaaens

U.S. States, Territories and Possessions (Direct and Guaranteed)
TS DI REONE ot wmsmasmssniosyaiasms oy s arsrsa sqasrase mnosin
Residential Mortgage-Backed Securities ...........cccceveee,
Commercial Mortgage-Backed Securities..................
Other Loan-Backed and Structured Securities ...}
Subtotals — U.S. States, Territorics and Possessj

U.S. Political Subdivisions of States, Territories gld s s (Direct and Guaranteed)

Issuer Obligations ...

Residential Mortgagc -Backed Segfti

Commercial Mortgage-Backed
Other Loan-Backed and Structured

Subtotals — U.S. Political Suy#divisions of States, Territories and Possessions

U.S. Special Revenue and Speghal 7 ent Obligations and all Non-Guaranteed
s of Governments and Their Political Subdivisions
Issuer Obligatiofis™

Residen ortgage-

Commerc T4EZi3 oo BETCE=t ST o) v [ OO NS UV
acked and SrUChIred SecUTTtIEs ... comvmsrisirsrimnms senmnrronisssssmsmntis aomrrssissas s vassves

. Special Revenue and Special Assessment Obligations and

all Non-Guaranteed Obligations of Agencies and Authorities of Governments

and Their Political SubdiVISions . cciciciiciimiciismsiossseisiisii s s niiesssassississssiieg

Industri d Miscellancous (Unaffiliated)

TSR ET O L T O s o e e e T B B e s
Residential Mortgage-Backed SeCUMIes .......ccveieeriensresioesienieiiessisnsiasssnssnsrassinssneses saassasssasssmsssns sons
Commercial Mortgage-Backed Securities i oiisivmiisnaiiinainmnaiiannim i
............ 3599999
............ 3899999

Other Loan-Backed and Structured SECUrities ..........co.oooieiieiiiiaeiee e
Subtotals — Industrial and Miscellaneous (Unaffiliated) ..........coocoeieiiveieeiee i
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CKEA SEOUMILIES ..uvvrieeiarieciitiriesiissies et esaians e sessnssnsnsseessbasssasssnssasssnsssasssnssans

Line Number

0199999

0399999
0499999
0599999

0699999
...0799999
0899999
...0999999
1099999

... 1199999
1299999
veee 1399999
v 1499999

... 1799999

1899999
1999999
v 2099999

..2199999

... 2499999
...2599999

2699999
2799999

............ 2899999

3199999

3299999

3399999
3499999
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Hybrid Sccurities
LSS LT GATIOTIS s comsrssursmssnmrssnss besnas ey s e SR TS S AR S S ST IR s sy S A A D
Residential Mortpage Bagked SEOMETIEE . covsssermsmss o smsmssnmms i s i s s i i 4399999
Commercial Mortgage-Backed SECUMTIes. .....ccccvviveieeiieniniiniierieniesirnsssssssesnesmsscnnsseesnesecssnsnse e 4499999
Other Loan-Backed and Structured SECUTILIES ....cevereirenienireiiermerecrsineeseerasiesesrensssnsrensesessesesessensens 4999999
Subtotals — Hybrid SEeIETHEE . .cuusissmsmussnssssnmssnssnsssibesssssuss 5055 s e 58 s s s 35 4899999
Parent, Subsidiaries and Affiliates
....4999999
... 5099999
... 5199999
5299999
... 5599999

T ST DD EATTONIE: o sosas i 0 s i A R R A S RS S SR

Residential Mortgage-Backed SCCUIIHES v.vvvinriieeieiiniiiniiinciniersessssasonssasssonssnssssnssme s
Commercial Mortgage-Backed Securities...........ccooooioiiiiiiiiniiecececeee
Other Loan-Backed and Structured Securities
Subtotals — Parent, Subsidiaries and Affiliates.....cccovvvieiiiciiiiinieeiinnnnen.
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO 5899999
Bond Mutual Funds — as Identified by the SVO ..ol 5999999
Subtotals — SVO Identified Funds..........ccccnivinnieninninnd ... 6099999
Bank Loans
Bank Loans — Issued ........ccocooveveieieercrcerceeiecreeen [ 6199999
Bank Loans — Acquired..........cccccomierieaionianrences ..... 6299999
Subtotals — Bank Loans..usssessssrsssisisisissn ...06399999
Total Bonds
Subtotals — Issuer Obligations.................. 6499999
6599999

...6699999

Subtotals — Residential Mortgage 8
Subtotals — Commercial Mortg
Subtotals — Other Loan-Backed an&iitrucifed Securitics ......ovvevieivninriirinnesiinnisiecsesnescenennnnene, 0799999
Subtotals — SVO Identified ... 6899999
Subtotals — Bank Loans... M ........cc.ccoiooiemiieiioiieaiieestesiaesieetsssacssassasssasssassasssnssbasssassoassasssnsssssansnes 6999999
Subtotals — Total Bo ... 7099999

Stocks:
Preferred Stocks:

Industri d Miscel s (PR EEA) s mamsrss s s s L9 999 )

Parent, % ANA ATTIHALES 1oooiveiiveiiriinsiniisniissiasransssessnssasiass sassssssasssssssasssnsssnssasssnessansssnsassasns 1299999

Total R L coimsmsisrmsmssisassmssismss s R IR s s i T DD DB D P
to

NG d Miscellatisbus (DHalfilisted)..cuuammnssmmmimsminannamnsisas s 199999

bsidiaties and ATHITAtES st s s s 1599999

1 L 3 e e P P Pt oy SRR s S e e s e S P (L LS

Totl Common Stne ks st snmibtis i s s s T e 799999
Total Preferedand Common SI0BKS. .. s i s st i s s s ise b e s wrias 7899999

Comm
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Real Estate (Schedule A type) ... O A A P SR S S AT S T e S T D O
Mortgage Loans on Real Estate (Schedule B type} R S S A SR R s s e D A DA
OtherTvested: ASE (RS E B AT o vinimssmisioiinme s o e e e e L AT SV RN 8899999
Short-Term Invested Assets (Schedule DA, Part 1 tyPe)....ccccceiviiiieciniiriniies v s sssisssesssese s ssnesssesssssssnssnnsanns §999999
Cash (Schedule B, PArt 1 tVPE) 1ieiwosummsssmnisnmimosainsssinmsnsssssissassssiss seasiessssratassssesiestsssssspmsovaiipasssmmiss s JU I 0099
Cash Bquivalénts (Scheduls B} PAt D OV sssmsvsrsssmmsiutnssisissessssiss i s s s s 9199999
ORET ASBBLS oot i b v sy S T s s s s D 209909

PR s o e v s A A B R R SR A M S R BBV AP S S ... 9999999

Column 1 - CUSIP Identification

CUSIP numbers for all purchased publicly issued securities #@e a @ rom the broker’s
confirmation or the certificate. For private placement securitieg, th@NA created a special
number called a PPN to be assigned by the Standard & Poor’s C u. For foreign securities,
use a CINS that is assigned by the Standard & Poor’s CUSIP Bur

For Lines 0199999 through 7799999, if no valid CUSIP, C
valid ISIN (Column 11) security number. The CUSIP fieldgh

number exists, then report a
ro-filled.

The CUSIP reported for this column should be d
of other schedules for the lines shown below:

Lines 0199999 through 7099999 ...........
Lines 7199999 through 7399999 ..
Lines 7499999 through 77999@
Line 8899999 ...

Line 9199999 ........coee.

....Schedule D, Part 1, Column 1
..... Schedule D, Part 2, Section 1, Column |
.... Schedule D, Part 2, Section 2, Column 1
.... Schedule BA, Part 1, Column 1

... Schedule E, Part 2, Column 1

The CUSIP number should Bige 1 for the following lines:

Regl Extate (Schodfle A me) ¥ o s, s o s nd i Ciaaiasin s o e A s sb s s 8699999
Mortgage Loans eal Estate (Schedule B type).....uniinnnmisimnsiss 8799999

ts (Schedule DA, Part 1 type)..cinvmiinnisinnesismsnsns 8999999
LN wss ssmssmsssinncsssmpissens nssiarisss st s s SIS I A
.................................................................................................................. 9299999

Column 2 —

e and accurate description of all bonds and preferred and common stocks as listed in the
of Securities.

r Bond Mutual Funds — as [dentified by the SVO and Exchange Traded Funds — as Identified by the
, enter complete name of the fund.

For Certificate of Deposit Account Registry Service (CDARSs) or other similar services that have a

maturity of greater than one year, individually list the various banking institutions that are financially
responsible for honoring certificates of deposit.
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Column 3

| Column 4

Code

Enter “*” in this column for all SVO Identified Funds designated for systematic value.

Enter “@” in this column for all Principal STRIP Bonds or other zero coupon bonds.

Enter “$” in this column for Certificates of Deposit under the FDIC limit.

Enter “&” in this column for TBA (To Be Announced) sccurities.

Enter “*” in this column for all assets that are bifurcated between the insulated separate account filing

and the non-insulated separate account filing.

If assets are not under the exclusive control of the company as shown in the al ogataories,
they are to be identified by placing one of the codes (identified in the Inves t edules General
Instructions) in this column.

L 4
If the security is an SVO Identitied Fund designated for systemgtic A 1ipal STRIP bond or
other zero coupon bond, certificates of deposit under the FDIC 1 or A (To Be Announced)
security and is not under the exclusive control of the company, th@*”, %% “$” or “&” should appear

first, immediately followed by the appropriate code (identifie vestment Schedules General
Instructions).

Separate Account Filing Only:

“@”, "*S” or “&" with the “*” precedin haracters (“*”, “@", “$” or “&”) depending on
the asset being reported, immediate by the appropriate code (identified in the
Investment Schedules General Ins

L 4
If the asset is a bifurcated asset between the i N ate account filing and the non-insulated
separate account filing, the “*” should appe@@ifirst affpmay be used simultaneously with the “*”,
ot

S).

NAIC Designation and Administrativé@ym arket Indicator

The NAIC Designation a
be determined in a mann
below:

ive Symbol/Market Indicator reported for this column should
ith the instructions of other schedules for the lines shown

Lines 0199999 thgtugh 7099999 ................. Schedule D, Part 1, Column 6

Lines 719999 399999 .................. Schedule D, Part 2, Section 1, Column 20
Lines Z#99 R PTO0908 i Schedule D, Part 2, Section 2, Column 17
Line 9 evieerieeeeennneiesneneeenneneens SChedule BA, Part 1, Column 7

For Lines 869995 8799999, 8999999, 9099999, 9199999 and 9299999, the column should be left
bla;

he flow chart in the Investment Schedules General Instructions for instruction on how
ine the NAIC designation for structured securities.
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Column 5 Fair Value

The value reported for this column should be determined in a manner consistent with the fair value
column instructions of other schedules for the lines shown below:

Lines 0199999 through 7099999 .................. Schedule D, Part 1, Column 9
Lines 7199999 through 7399999 .................. Schedule D, Part 2, Section 1, Column 10
Lines 7499999 through 7799999 .................. Schedule D, Part 2, Section 2, Column §

Line 8699999 ........cceeinnrmsenssrarsnsrenesnesesenes SChedule A, Part 1, Column 10
Line 8799999 .......cccocevevvvreevreceenressceeenenee F V 0f the underlying collateral S¥he B, Part 1
Line 8899999 ._.........ccooeveeecveceeeeeeeecvenennn.. Schedule BA, Part 1, Column 1

For those lines where the same type of investment is reported on oth‘ sch do not have a fair

value column, report the amount consistent with instructions for the fol

Line 8999999 ......cccoeoevevevniesrireerseeceeene. Report BACV, , Part 1, Column 7
Line 9099999 ........ccooveveeivsieniniireneiinennenn. Report Balance, S ule E Part 1, Column 6
Line 9199999 .........cccceienininrensicsrssseseseneneesss REport BAC heghle E Part 2, Column 7

N‘l manner consistent with the instructions

Lines 0199999 through 7099999 ....... ule D, Part 1, Column 11
Lines 7199999 through ?3999@ chedule D, Part 2, Section 1, Column 8

Lines 7499999 through 77999994, ...... chedule D, Part 2, Section 2, Column 6
Line 8699999 ................ cooii...... Schedule A, Part 1, Column 9

Column 6 - Book/Adjusted Carrying Value ®

The value reported for this column should be det
of other schedules for the lines shown belo

Line 8799999 ........... ceeeee Schedule B, Part 1, Column 8
Line 8899999 .................} ...... Schedule BA, Part 1, Column 12
Linc 8999999 vueie Schedule DA, Part 1, Column 7
Line 9099999 ... Report Balance, Schedule E, Part 1, Column 6
Line 919999 Schedule E, Part 2, Column 7
Column 7 - Maturity
The maturity eported for this column should be determined in a manner consistent with the
ins ns of other schedules for the lines shown below:

s 099 through 7099999 .................. Schedule D, Part 1, Column 22
ew RIODGOG . ... coerrnrmsmsressonrarassmmisasassrossaras Schedule DA, Part 1, Column 6

9199999 ......ooeeeeereerereieeeeseveeeeenen. Schedule E, Part 2, Column 6
following lines are considered assets with no maturity date and should be left blank:

7199999 through 7399999...........c.cecveuueee.... Preferred Stock (Schedule D, Part 2, Section 1 type)

7499999 through 7799999 ............................ Common Stock (Schedule D, Part 2, Section 2 type)
8699999 cocinnivnniiates s Real Estate (Schedule A type)

8799999 ....cviiiiiiiincnsnieee e MoTtgage Loans on Real Estate (Schedule B type)
8899999 ..o Other Invested Assets (Schedule BA type)

9299999 ... Other Assets
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** Columns 8 through 11 will be electronic only. **

Column 8

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code
Whenever possible, fair value should represent the price at which the security could be sold, based on
market information. Fair value should only be determined analytically when the market-based value

cannot be obtained.

The following is a listing of valid fair value level indicators to show the fair value hierarchy level.
“1” for Level 1
“2” for Level 2
“3” for Level 3 L 4
The following i1s a listing of the valid method indicators to shu\%d used by the reporting

entity to determine the Rate Used to Obtain Fair Value.

“a” for securities where the rate is determined by a pricin
“b” for securities where the rate is determined

“c” for securities where the rate is determi r or custodian. The reporting entity
should obtain and maintain the pricing broker or custodian used as a pricing
source. In addition, the broker mus approved by the reporting entity as a
counterparty for buying and sellitffSecuifjies or be an underwriter of the security being

valued.

“d” for securities where the pate 1fd ined by the reporting entity. The reporting entity is

required to maintain a recor righhg methodology used.
“e” for securities where is ined by the unit price published in the NAIC Faluation

of Securities.

Enter a combination of hierarc ethod indicator. The fair value hierarchy level indicator would
be listed first and the od us determine fair value indicator would be listed next. For example,
use “1b” to report Levgg\ | for the fair value hierarchy level and stock exchange for the method used to
determine fair valu

100R—Fair Value allows the use of net asset value per share (NAV) instead
nvestments. If NAV) is used instead of fair value leave blank.
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Column 9

Column 10

Column 11

Source Used to Obtain Fair Value
For Method Code “a,” identify the specific pricing service used.
For Method Code “b.” identify the specific stock exchange used.

The listing of most stock exchange codes can be found in the Investment Schedules General
Instructions or the following Web address:

www.fixprotocol.org/specifications/exchanges.shtml

For Method Code “c,” identify the specific broker or custodian used. Q

For Method Code “d,” leave blank. . O

For Method Code “e,” leave blank. \

If net asset value (NAV) is used instead of fair value, the regigrtin ity should use “NAV” to
indicate net asset value used instead of fair value. 6

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (L. g mortgagor, issucr or counterparty as

assigned by a designated Local Operating Unit. If utigoer has been assigned, leave blank.
ISIN Identification

The International Securitics Identificatio, (ISIN) system is an international standard set up
by the International Organizatiof® for ization (ISO). It is used for numbering specific
sccurities, such as stocks, bonds, op a tures. ISIN numbers arc administered by a National
Numbering Agency (NNA) ig thé@yrespective countries, and they work just like serial numbers
for those securities. Recorght] r only if no valid CUSIP. CINS or PPN exists to report in
Column 1.

The ISIN reported for ths
other schedules for th

weviviienn.. Schedule D, Part 1, Column 1
ciereieeiinnn Schedule D, Part 2, Section 1. Column 1
9 through 7799999 .......cccoeviveniciennnennne. Schedule D, Part 2, Section 2, Column 1

The number should be zero-filled for the following lines:
ﬁ StALe (SChedule A TYPE) .ot er e e bbb 8699999
agffgage Loans on Real Estate (Schedule B type)....c.ooiveeiecremerenrisicsce s reesreeeserieneeennne: 8 199999
Other Invested Assets (Schedule BA tyPe).cccccicrieieniniiinsnsessesessssssesisssseisssse s e 5899999
Short-Term Invested Assets (Schedule DA, Part 1 tyPe)..ocvvveceereiiciieeiieies e 8999999
Cash (Scheditle B; Part I t¥pe) i ssmusaimissiinusismasasmissmsinsinmmimmsmmiyg 9099999
Cash Equivalents (Schedule E; PEE2 TVPE) i 31 T I35
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General Interrogatories:

1. The total activity for the year represents the net increase (decrease) from the prior year-end to the current year-end.
21 The average balance for the year is the average daily balance.
Average daily balance: Total of daily balances divided by the number of days. Always calculate based on a

365/366 day year. If data is missing for a given date (e.g., weekend, holiday), count the
previous day’s value multiple times. The actual day count for the year (365/366) would

serve as the denominator in the average calculation. Q
L 4 \( ’
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SCHEDULE DL — PART 2

SECURITIES LENDING COLLATERAL ASSETS
Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the asset page.)

This schedule should include a detailed listing of reinvested collateral assets that were owned as of the end of the current
reporting year. For Schedule DL, rcinvested collateral assets arc collateral currently held as part of a sccuritics lending
program administered by the reporting entity or its agent (affiliated or unaffiliated) that can be resold or repledged. This is the
currently held collateral, meaning original collateral if it 1s still in the original form received or th invested asset
resulting from the disposal and/or reinvestment of the original collateral. See SS4P No. [03R—Tra
Financial Assets and Extinguishments of Liabilities for accounting guidance.

Include reinvested collateral assets from securities lending programs where the progranfllis ad
entity (i.e., collateral is received by the reporting entity that can be resold or repledged).

i7d by the reporting

For reinvested collateral assets from securities lending programs where the program is
affiliated agent (1.e., collateral is received by the reporting entity’s affiliated agent th:
securities may be reported on Schedule DL, Part 2 if reported in other investment
DA and E) or reported on Schedule DL, Part 1 if reported in aggregate on the A

by the reporting entity’s
n be resold or repledged), the
e.g., Schedules A, B, BA, D,
e 10, but not both.

Reinvested collateral assets reported on Schedule DL, Part 2 are includ& i
A, B, BA, D, DA and E).

nvestment schedules (e.g., Schedules

Bonds, preferred stocks and common stocks are to be grouped sep y, Sawing a subtotal for cach category.
Securities borrowing and securities lending transactions shall n gross when reported in the Schedule DL. If these
transactions are permitted to be reported net in accoifanc P No. 64—Offsetting and Netting of Assets and

valid right to offset reflected in the financial stateng aoeSi & 3 of the statutory financial statements). Disclosures for
items reported net when a valid right to offset g ing the gross amount, the amount offset, and the net amount
reported in the financial statements are required p¢ b4—Offsetting and Netting of Assets and Liabilities.

Liabilities, the investment schedule shall continue to rovh% 1l transactions (gross), with the net amount from the

Bond Mutual Funds — as Identified by thegSVO and®ixchange Traded Funds — as Identified by the SVO that are
described in the Investment Schedules Gegdral Instructions are to be included in SVO TIdentified Funds.

If an insurer has any detail lines repg of the following required categories or subcategories, it shall report
egory or subcategory, with the specified subtotal line number appearing
printed total or grand total line and number:

NOTE: See the Inve nt Schedtiies General Instructions for the following:
o Categoriydefinitions for bonds and stocks.

nmn list of codes and definitions for securities not under the exclusive control of the
entity.

w chart for determining the NAIC designation for structured securities.

List of stock exchange names and abbreviations.
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Category

Bonds (Schedule D, Part 1):

U.S. Governments

TS SO DI B HEIONS v cvs s s svsnsnssmsisinsinvnonsissssin s seisis s sou yonss Sosives 3 Ui o SF4 AV AU LAV S A S VR RS i
Residential Mortgage-Backed SECUIIES «..o..ouieieieireeieeiieceei et ie et eesiemesessesssessseesemsesasesssnssnsenes 0299999
Conmmietcial Mottgase-Backetd SEOUTTIIES. c...qovueismmiismtrivesssoimsis i smmms it rasis it m sy
CiherTgan-Backed and SHEGGHEd. SESHITIER: wuurnmmsrommmemimmmem oo e s i oms s dav e o

Bubtofals—T1.S. GOVEMIMIBHTS w.wmivivusiisiismmssimiveinemssssisanimrisoiiassinmeg

All Other Governments
Issuer OIDNEEIONE Lo e i S e o e
Residential Mortgage-Backed Securities ......ooiicienieiiiisiinniiniieineirees o
Commercial Mortgage-Backed SCCUTTICS. ..uvervvrivvirriimniensiennsirne e seens
Other Loan-Backed and Structured Securities ........cccoveeveecinerercerenens
Subtotals — All Other GOVEIMMENTS ....c..ccvieeiierieieeieesieeaeeieeieesee g caeeaaens

U.S. States, Territories and Possessions (Direct and Guaranteed)
TS DI REONE ot wmsmasmssniosyaiasms oy s arsrsa sqasrase mnosin
Residential Mortgage-Backed Securities ...........cccceveee,
Commercial Mortgage-Backed Securities..................
Other Loan-Backed and Structured Securities ...}
Subtotals — U.S. States, Territorics and Possessj

U.S. Political Subdivisions of States, Territories gld s s (Direct and Guaranteed)

Issuer Obligations ...

Residential Mortgagc -Backed Segfti

Commercial Mortgage-Backed
Other Loan-Backed and Structured

Subtotals — U.S. Political Suy#divisions of States, Territories and Possessions

U.S. Special Revenue and Speghal 7 ent Obligations and all Non-Guaranteed
s of Governments and Their Political Subdivisions
Issuer Obligatiofis™

Residen ortgage-

Commerc T4EZi3 oo BETCE=t ST o) v [ OO NS UV
acked and SrUChIred SecUTTtIEs ... comvmsrisirsrimnms senmnrronisssssmsmntis aomrrssissas s vassves

. Special Revenue and Special Assessment Obligations and

all Non-Guaranteed Obligations of Agencies and Authorities of Governments

and Their Political SubdiVISions . cciciciiciimiciismsiossseisiisii s s niiesssassississssiieg

Industri d Miscellancous (Unaffiliated)

TSR ET O L T O s o e e e T B B e s
Residential Mortgage-Backed SeCUMIes .......ccveieeriensresioesienieiiessisnsiasssnssnsrassinssneses saassasssasssmsssns sons
Commercial Mortgage-Backed Securities i oiisivmiisnaiiinainmnaiiannim i
............ 3599999
............ 3899999

Other Loan-Backed and Structured SECUrities ..........co.oooieiieiiiiaeiee e
Subtotals — Industrial and Miscellaneous (Unaffiliated) ..........coocoeieiiveieeiee i
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CKEA SEOUMILIES ..uvvrieeiarieciitiriesiissies et esaians e sessnssnsnsseessbasssasssnssasssnsssasssnssans

Line Number

0199999

0399999
0499999
0599999

0699999
...0799999
0899999
...0999999
1099999

... 1199999
1299999
veee 1399999
v 1499999

... 1799999

1899999
1999999
v 2099999

..2199999

... 2499999
...2599999

2699999
2799999

............ 2899999

3199999

3299999

3399999
3499999
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Hybrid Sccurities
LSS LT GATIOTIS s comsrssursmssnmrssnss besnas ey s e SR TS S AR S S ST IR s sy S A A D
Residential Mortpage Bagked SEOMETIEE . covsssermsmss o smsmssnmms i s i s s i i 4399999
Commercial Mortgage-Backed SECUMTIes. .....ccccvviveieeiieniniiniierieniesirnsssssssesnesmsscnnsseesnesecssnsnse e 4499999
Other Loan-Backed and Structured SECUTILIES ....cevereirenienireiiermerecrsineeseerasiesesrensssnsrensesessesesessensens 4999999
Subtotals — Hybrid SEeIETHEE . .cuusissmsmussnssssnmssnssnsssibesssssuss 5055 s e 58 s s s 35 4899999
Parent, Subsidiaries and Affiliates
....4999999
... 5099999
... 5199999
5299999
... 5599999

T ST DD EATTONIE: o sosas i 0 s i A R R A S RS S SR

Residential Mortgage-Backed SCCUIIHES v.vvvinriieeieiiniiiniiinciniersessssasonssasssonssnssssnssme s
Commercial Mortgage-Backed Securities...........ccooooioiiiiiiiiniiecececeee
Other Loan-Backed and Structured Securities
Subtotals — Parent, Subsidiaries and Affiliates.....cccovvvieiiiciiiiinieeiinnnnen.
SVO Identified Funds
Exchange Traded Funds — as Identified by the SVO 5899999
Bond Mutual Funds — as Identified by the SVO ..ol 5999999
Subtotals — SVO Identified Funds..........ccccnivinnieninninnd ... 6099999
Bank Loans
Bank Loans — Issued ........ccocooveveieieercrcerceeiecreeen [ 6199999
Bank Loans — Acquired..........cccccomierieaionianrences ..... 6299999
Subtotals — Bank Loans..usssessssrsssisisisissn ...06399999
Total Bonds
Subtotals — Issuer Obligations.................. 6499999
6599999

...6699999

Subtotals — Residential Mortgage 8
Subtotals — Commercial Mortg
Subtotals — Other Loan-Backed an&iitrucifed Securitics ......ovvevieivninriirinnesiinnisiecsesnescenennnnene, 0799999
Subtotals — SVO Identified ... 6899999
Subtotals — Bank Loans... M ........cc.ccoiooiemiieiioiieaiieestesiaesieetsssacssassasssasssassasssnssbasssassoassasssnsssssansnes 6999999
Subtotals — Total Bo ... 7099999

Stocks:
Preferred Stocks:

Industri d Miscel s (PR EEA) s mamsrss s s s L9 999 )

Parent, % ANA ATTIHALES 1oooiveiiveiiriinsiniisniissiasransssessnssasiass sassssssasssssssasssnsssnssasssnessansssnsassasns 1299999

Total R L coimsmsisrmsmssisassmssismss s R IR s s i T DD DB D P
to

NG d Miscellatisbus (DHalfilisted)..cuuammnssmmmimsminannamnsisas s 199999

bsidiaties and ATHITAtES st s s s 1599999

1 L 3 e e P P Pt oy SRR s S e e s e S P (L LS

Totl Common Stne ks st snmibtis i s s s T e 799999
Total Preferedand Common SI0BKS. .. s i s st i s s s ise b e s wrias 7899999

Comm
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Real Estate (Schedule A)... PO TR PP UBPUT PSPPSR URPTRPRPPPPRRRRRRPRI . {41 L 1° L
Mortgage Loans on Real Estate (Schedule B) S R A S PR R SR R T e A A O G
Other Invested ASSEts (SCREAUIE BA .. ...t ee et e et e et e et e e e e is s s esseeetaesensssmmssessnessmseens e s ssmsernssarseenseesrans 8899999
Short-Term Invested Assets (Schedule DA, PArt 1)....iiiiieieisssinsiesssssiasssssssssssssssssssssss ssssssssssssssasssssssses 8999999
Cash (SeHEAUIE B PAIT L) ooowvassosuumansasuusinsnsnsnestis s i o simss s s saamvssnnss S0 9 939
Cash Bquivalenits (Schedule By PATE DY) .auuiusssssmmurassumsbissssnssisss s sy o issss s 15 sy i v v s s 9199999
O BRI oo o i s e s A R R B S s s e D 299999

PR st e o s A R A B SR A SR A K S R B B VAP S R S ... 9999999

Column 1 - CUSIP Identification

CUSIP numbers for all purchased publicly issued securities #@e a @ rom the broker’s
confirmation or the certificate. For private placement securitieg, th@NA created a special
number called a PPN to be assigned by the Standard & Poor’s C u. For foreign securities,
use a CINS that is assigned by the Standard & Poor’s CUSIP Bur

For Lines 0199999 through 7799999, if no valid CUSIP, C
valid ISIN (Column 11) security number. The CUSIP fieldgh

number exists, then report a
ro-filled.

The CUSIP reported for this column should be safife fo
the lines shown below:

ity as reported in other schedules for

Lines 0199999 through 7099999 ...........
Lines 7199999 through 7399999 ..
Lines 7499999 through 77999@
Line 8899999 ...

Line 9199999 ........coee.

....Schedule D, Part 1, Column 1
..... Schedule D, Part 2, Section 1, Column |
.... Schedule D, Part 2, Section 2, Column 1
.... Schedule BA, Part 1, Column 1

... Schedule E, Part 2, Column 1

The CUSIP number should Bige 1 for the following lines:
Real Esiale tichedile R s i s St e e S i e b e 8699999
Mortgage Loans eal Estate (Schedile B) ..o 8799999
ts (Schedule DA, PArt 1)...cccvimivivisiii s imismssssisinmsnsisaiins 8 999999
oI teteeeeeeeesiesssmtemessesssssiestissesmsseessesseessentissisesssessessiemsimsessessessessesns 9299999

Column 2 —

; e and accurate description of all bonds and preferred and common stocks as listed in the

@ s of Securities.

r Bond Mutual Funds — as [dentified by the SVO and Exchange Traded Funds — as Identified by the
, enter complete name of the fund.

For Certificate of Deposit Account Registry Service (CDARSs) or other similar services that have a
maturity of greater than one year, individually list the various banking institutions that are financially
responsible for honoring certificates of deposit.
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Column 3

| Column 4

- Code

Enter “*” in this column for all SVO Identified Funds designated for systematic value.

Enter “@” in this column for all Principal STRIP Bonds or other zero coupon bonds.

Enter “$” in this column for Certificates of Deposit under the FDIC limit.

Enter “&” in this column for TBA (To Be Announced) sccurities.

Enter “*” in this column for all assets that are bifurcated between the insulated separate account filing

and the non-insulated separate account filing.

If assets are not under the exclusive control of the company as shown in the al ogataories,

they are to be identified by placing one of the codes (identified in the Inves t edules General
Instructions) in this column. &

If the security is an SVO Identitied Fund designated for systemgtic A 1ipal STRIP bond or
other zero coupon bond, certificates of deposit under the FDIC 1 or A (To Be Announced)
security and is not under the exclusive control of the company, th@*”, %% “$” or “&” should appear

first, immediately followed by the appropriate code (identifie vestment Schedules General
Instructions).

int

Separate Account Filing Only:

“@”, "*S” or “&" with the “*” precedin haracters (“*”, “@", “$” or “&”) depending on
the asset being reported, immediate by the appropriate code (identified in the
Investment Schedules General Ins

L 4
If the asset is a bifurcated asset between the i N ate account filing and the non-insulated
separate account filing, the “*” should appe@@ifirst affpmay be used simultaneously with the “*”,
ot

S).

- NAIC Designation and Administrativé@ym arket Indicator

The NAIC Designation a
be same for the security as ¢

ive Symbol/Market Indicator reported for this column should
er schedules for the lines shown below:

Lines 0199999 thr 70999 veeereeereenes SChedule D, Part 1, Column 6
Lines 7199999 t| h 7399999 ... Schedule D, Part 2, Section 1, Column 20
Lines 7499998 799999 .....ccoceeiene Schedule D, Part 2, Section 2, Column 17

0 rerirerrereenessseinnnenneeeenenes SChedule BA, Part 1, Column 7
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Column 5

Column 6

Column 7

Fair Value

The value reported for this column should be same for the security as reported 1n other schedules for
the lines shown below:

Lines 0199999 through 7099999 .................. Schedule D, Part 1, Column 9
Lines 7199999 through 7399999 .................. Schedule D, Part 2, Section 1, Column 10
Lines 7499999 through 7799999 .................. Schedule D, Part 2, Section 2, Column §

Line 8699999 ........cceeinnrmsenssrarsnsrenesnesesenes SChedule A, Part 1, Column 10
Line 8799999 .......cccocevevvvreevreceenressceeenenee F V 0f the underlying collateral S¥he B, Part 1
Line 8899999 ._.........ccooeveeecveceeeeeeeecvenennn.. Schedule BA, Part 1, Column 1

ot have a fair value
n below:

For those lines where the same investment is reported on other sch
column, report the amount in these columns in the other schedules for t

Line 8999999 ......cccoeoevevevniesrireerseeceeene. Report BACV, , Part 1, Column 7
Line 9099999 ........ccooveveeivsieniniireneiinennenn. Report Balance, S ule E, Part 1, Column 6
Line 9199999 ......ccoceoeeiieniienireniresirnsinnsenenenen. Report BAC heghle E, Part 2, Column 7

Ns urity as reported in other schedules for

Lines 0199999 through 7099999 ....... ule D, Part 1, Column 11

Lines 7199999 through 73999@ chedule D, Part 2, Section 1, Column 8
Lines 7499999 through 77999994, ...... chedule D, Part 2, Section 2, Column 6
Line 8699999 ................ cooii...... Schedule A, Part 1, Column 9

Book/Adjusted Carrying Value ®

The value reported for this column should be sa
the lines shown below:

Line 8799999 ........... ceveeniener.. Schedule B, Part 1, Column 8
Line 8899999 .................} Leeeereeneenne. Schedule BA, Part 1, Column 12
Linec 8999999 wvereenennennes Schedule DA, Part 1, Column 7

veereeiennnns REport Balance, Schedule E, Part 1, Column 6

Line 9099999

Line 919999 By, T Schedule E, Part 2, Column 7
Maturity
The maturity eported for this column should be same for the security as reported in other
sch s for the lines shown below:

s 099 through 7099999 .................. Schedule D, Part 1, Column 22
ew RIODGOG . ... coerrnrmsmsressonrarassmmisasassrossaras Schedule DA, Part 1, Column 6

9199999 ......ooeeeeereerereieeeeseveeeeenen. Schedule E, Part 2, Column 6
following lines are considered assets with no maturity date and should be left blank:

7199999 through 7399999...........c.cecveuueee.... Preferred Stock (Schedule D, Part 2, Section 1 type)

7499999 through 7799999 ............................ Common Stock (Schedule D, Part 2, Section 2 type)
8699999 cocinnivnniiates s Real Estate (Schedule A type)

8799999 ....cviiiiiiiincnsnieee e MoTtgage Loans on Real Estate (Schedule B type)
8899999 ..o Other Invested Assets (Schedule BA type)

9299999 ... Other Assets
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** Columns 8 through 11 will be electronic only. **

Column 8

Fair Value Hierarchy Level and Method Used to Obtain Fair Value Code
Whenever possible, fair value should represent the price at which the security could be sold, based on
market information. Fair value should only be determined analytically when the market-based value

cannot be obtained.

The following is a listing of valid fair value level indicators to show the fair value hierarchy level.
“1” for Level 1
“2” for Level 2
“3” for Level 3 L 4
The following i1s a listing of the valid method indicators to shu\%d used by the reporting

entity to determine the Rate Used to Obtain Fair Value.

“a” for securities where the rate is determined by a pricin
“b” for securities where the rate is determined

“c” for securities where the rate is determi r or custodian. The reporting entity
should obtain and maintain the pricing broker or custodian used as a pricing
source. In addition, the broker mus approved by the reporting entity as a
counterparty for buying and sellitffSecuifjies or be an underwriter of the security being

valued.

“d” for securities where the pate 1fd ined by the reporting entity. The reporting entity is

required to maintain a recor righhg methodology used.
“e” for securities where is ined by the unit price published in the NAIC Faluation

of Securities.

Enter a combination of hierarc ethod indicator. The fair value hierarchy level indicator would
be listed first and the od us determine fair value indicator would be listed next. For example,
use “1b” to report Levgg\ | for the fair value hierarchy level and stock exchange for the method used to
determine fair valu

100R—Fair Value allows the use of net asset value per share (NAV) instead
nvestments. If NAV) is used instead of fair value leave blank.
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Column 9

Column 10

Column 11

Source Used to Obtain Fair Value
For Method Code “a,” identify the specific pricing service used.
For Method Code “b.” identify the specific stock exchange used.

The listing of most stock exchange codes can be found in the Investment Schedules General
Instructions or the following Web address:

www.fixprotocol.org/specifications/exchanges.shtml

For Method Code “c,” identify the specific broker or custodian used. Q

For Method Code “d,” leave blank. . O

For Method Code “e,” leave blank. \

If net asset value (NAV) is used instead of fair value, the regigrtin ity should use “NAV” to
indicate net asset value used instead of fair value. 6

Legal Entity Identifier (LEI)

Provide the 20-character Legal Entity Identifier (L. g mortgagor, issucr or counterparty as

assigned by a designated Local Operating Unit. If utigoer has been assigned, leave blank.
ISIN Identification

The International Securitics Identificatio, (ISIN) system is an international standard set up
by the International Organizatiof® for ization (ISO). It is used for numbering specific
sccurities, such as stocks, bonds, op a tures. ISIN numbers arc administered by a National
Numbering Agency (NNA) ig thé@yrespective countries, and they work just like serial numbers
for those securities. Recorght] r only if no valid CUSIP. CINS or PPN exists to report in
Column 1.

The ISIN rcported for this colum
the lines shown belo

should be same for the sccurity as reported in other schedules for

Lines 099999 _........ccoceeevveeeeennee. Schedule D, Part 1, Column 1
Lines 7399999 .......ococevcerieierniennenne Schedule D, Part 2, Section 1, Column 1
Lines 9 through 7799999 .......cccoeviveniciennnennne. Schedule D, Part 2, Section 2, Column 1
The number should be zero-filled for the following lines:
ﬁ SEALE (SCREAULE A) 1oovvooeeoeeeee oo oo es e es e e eesse e eeeseeesesseeeeeeeenes e 8699999
affgage Loans on Real Estate (Schedule B) c..ocoeviieviceiceicieerinenrce e e 8199999
Other Invested Assets (Schedule BA) ..ot sieve s eecnesaesiessee s enes 5899999
Short-Term Invested Assets (Schedule DA, Part 1)......ccoeiiieieeienicniecieeies e e 8999999
Cash (Schedile B, Part 1) icaasmmimmmiinmmmsiimmamissiaishmsiamsmiyg 9099999
Cash Equivalents (Schedule B, Part 2).......cccvmiimiommimisismmsnsiasssisssssmasiassrmsssssisnsivss 91 29999
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General Interrogatories:

1. The total activity for the year represents the net increase (decrease) from the prior year-end to the current year-end.
21 The average balance for the year is the average daily balance.
Average daily balance:  Total of daily balances divided by the number of days. Always calculate based on a

365/366 day year. If data is missing for a given date (e.g., weekend, holiday), count the
previous day’s value multiple times. The actual day count for the year (365/366) would

serve as the denominator in the average calculation. Q
L 4 \( ’
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SCHEDULE E — PART | — CASH

This schedule shows all banks, trust companies, savings and loan and building and loan associations in which the company
maintained deposits at any time during the year and the balances, if any (according to Reporting Entity’s record), on
December 31 of the current year. Certificates of deposit in banks or other similar financial institutions with maturity dates of
one year or less from the acquisition date and other instruments defined as cash in accordance with SS4P No. 2R—Cash,
Cash Equivalents, Drafts, and Short-Term Investments should be reported in this schedule. All Cash Equivalents should be
reported in Schedule E, Part 2. Long-term certificates of deposit are to be reported in Schedule D.

In each case where the depository is not incorporated and subject to government supervision, the word “PRIVATE" in
capitals and in parentheses — (PRIVATE) — should be inserted to the left of the name of the depository,

Report separately all deposits in excess of $250,000 or less than ($§250.000). Deposits not exceedia ,000 or not less
than ($250,000) in federally insured depositories may be combined. Deposits in foreign bank acgounts
the extent that the amount on deposit does not exceed the lesser of $250,000 or the amd®nt o
amount combined should be reported opposite the caption, “Deposits in (insert number ’
allowable limit.” However, any reporting entity that does not maintain total deposits i
$250.000 is required to list its primary depository; and all entities must list all depggito

overdrafts (as represented by the absolute value) exceed 5% of the total cash as reported o

oifgdepository of more than
ere the total deposits or
e 2 of the annual statement.

For Certificate of Deposit Account Registry Service (CDARs) or other similar,

less, each individual banking institution providing a certificate of deposit

balance maintained by the reporting entity at that banking institution mettg, thcS
No

have a maturity of one year or
viewed separately to determine if the
set forth above (1.e., does not exceed
ning with other depository balances. If

$250,000 or is not less than ($250,000) in federally insured depositori
not, it should be listed individually on the schedule.

Cash in Reporting Entity’s Office should be reported in this schedlk

The total of all Cash on Deposit at December 31 plus4€ash pirting Entity’s office (Total Cash, on a gross basis),
less any applicable nonadmitted amounts (e.g., nonadmitted@ash g from state-imposed limitations), should equal the
parenthetical amount reported as cash on the Assets

If the reporting entity has any detail lines reportet g /the following required groups, categories, or subcategories, it
shall report the subtotal amount of the corresponding ElsupdTategory, or subcategory, with the specified subtotal line number
appearing in the same manner and location as the pre-prifit€d total or grand total line and number:

Line Number

Deposits in (insert number;
allowable limits in e:-depository— Upen Depositarien ..o insbintimmisiyarias i it 0199998

Totals — Open Depositoz oI e T D P S D S S G TR e 0199999

Deposits in (ins

allowable ne depository — Suspended Depositories ..........ocvvviiiiiivie i 0299998

Totals — S wiiienns 0299999
Total Cash o R SRR S A R R R T s e U 990
Cash in Compan 1Ll I I ——— 0499999
L5 £l DT e e e 0599999
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Column 1

Column 2

Column 3

Column 4

Column 7

*% (Column 8 will be electronic only. **

Column 8

Depository

Give full name and location. Indicate whether the depository 1s a parent, subsidiary, or affiliate. Give
maturity date in the case of certificates of deposit or time deposits.

Code
Enter “*” in this column for all assets that are bifurcated between the insulated separate account filing
and the non-insulated scparate account filing.

If cash is not under the exclusive control of the company as shown in the Gen gatories, 1t 1s
to be identified by placing one of the symbols identified in the Investme heddes General
Instructions in this column.

Separate Account Filing Only: L 4
If the asset is a bifurcated asset between the insulated separate unting and the non-insulated
separate account filing, the “*” should appear first, immedia by the appropriate code

(identified in the Investment Schedules General Instruction

Rate of Interest

Show the rate as stated on the face of the note. nal stated rate has been renegotiated
[

show the latest modified rate. All information rep eld must be a numeric value.

Amount of Interest Received During Year x
Include: Investment incom ed to the securities reported in this schedule.

4

* Column
Place an “*” in this colug reporting entity is taking credit for the estimated amount

recoverable in a suspende

Legal Entity Ide

Provide the3il-c Legal Entity Identifier (LEI) for any depository as assigned by a designated
Local Operatin; it. [f no LEI number has been assigned, leave blank,
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SCHEDULE E — PART 2 — CASH EQUIVALENTS
List all investments owned whose maturities (or repurchase dates under repurchase agreement) at the time of acquisition were
three months or less, and defined as cash equivalents in accordance with SS4P No. 2R—Cash, Cash Equivalents, Drafts, and
Short-Term Investments. Include Money Market Mutual Funds.

Refer to SSAP No. 23—Foreign Currency Transactions and Translations for accounting guidance related to foreign currency
transactions and translations.

Short Sales:

Selling a security short is an action by a reporting entity that results with the repo
proceeds from the sale and an obligation to deliver the sold security. For statutga nting purposes,
obligations to deliver securities resulting from short sales shall be reported as conty i nCZative assets) in
the investment schedule, with an investment code in the code column detailng tf a short sale. The
obligation (negative asset) shall be initially reflected at fair value, with i alue recognized as
unrealized gains and losses. These unrealized gains and losses shall be reali ement of the short sale
obligation. Interest on short sale positions shall be accrued periodically an interest expense.

If a reporting entity has any detail lines reported for any of the following required sorie) Or subcategories, it shall report
the subtotal amounts of the corresponding category or subcategory with the sp al line number appearing in the
same manner and location as the pre-printed total or grand total line and 21

NOTE: See the Investment Schedules General Instruction t

o (Category definitions for bonds.

e Code column list of codes and 3@\@ securities not under the exclusive control of the

reporting entity.

Category Line Number

Bonds:

U.S. Governments

Issuer OblmatioNEM. .ot isismsmissinsi s b i st s s s s U1 99999
Residential MortgageMRcked SECUIIIES «.vviveierirerrieinienieei st sneesneemssenssesssnssesssmssesssesesesssessnes 0299999
Ortgage-Backed SECUITIIES. ... oc.i.veeeiciiei ittt et ene e en e 0399999
and Structured SECUITHES ......ccooeiiiiiiiiit et 0499999
RTINS s i i R e e A i e R R s SR e s s D I O
14l NG PSR B ACKE BOBTETRIBE v sssomvessnsuvisnnsoniaesmeiss s 5o dssisss vuai i iosudisasaisasasmsiais 0799999
ommercial Mortgage-Backed Securities. ... s 0899999
er Loan-Backed and Structured SECUTITIEs .....ccccviniiiiiciiiriieinsnercisiisninnissnssinisessasiesvessennons: 0999999
Subtotals — Al Other GOVEINMBNTE . ..co.:.ursaisssmsis s i oo asenssi s nds st oo tEas s 3 b e 5 50 1099999
U.S. States, Territories and Possessions (Direct and Guaranteed)
TESHer OBHERBRE v R R R s san] 99990
Regidéntial Mottpage-Backed Seeufititd.ouwmmuimmmmmssnammmimmssasisarinsmnissmsia 229995
Commercial Mortgage Backed BeCUrTtEs. . ot sttt s e i s 1399999
Other Loan-Backed and Structured SECUrities ..........cooiieioiiiiiiiii ettt 1499999
Subtotals — States, Territories and Possessions (Direct and Guaranteed).......ccoiverevviinerecirerieriernrnennens 1 799999

@1987 — 2018 National Association of Insurance Commissioners 593 Investments 2018



U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)

Issuer Obligations.............. G R R R s s s 1 899959
Residential Mﬂngage Backed Secuntleq ............................................................................................ 1599999
Commercial Mortgage-Backed SECUTties. ........coivivmriininniiniin i rcisisnssnssiessensssssrsnsinsssnsssessnsons 2099999
Other Loan-Backed and Structured Sccunties s 2199990
Subtotals — Political Subdivisions of States, Tcmtoncs and Possesswns
(Direct and Guaranteed) ........... 2499999
U.S. Special Revenue and Special Assessment Obhganom and all Non Guaranteed Obhgatmns
of Agencies and Authorities of Governments and Their Political Subdivisions

Issuer Obligations............... RSP SNEUTERTRTRRORSIONTNRIIRUNRNCRNSIE o7 SO ). (111 1018
Residential Mm‘lgage Baaked Securmes ....................................................................... cieeeen ... 2699999
Commercial Mortgage-Backed Securities... 2799999
Other Loan-Backed and Structured Securltles 2899999

Gc\'crnmcnts and Their Political Subdivisions .......ccceeeee. ...3199999

Industrial and Miscellaneous (Unaffiliated)

lssiner ObHEANONS: oonmiman s s s e i 3299999
Residential Mortgage-Backed Securities ..o 3399999
Commercial Mortgage-Backed Securities. .....ovuveeieeimionnt R i 3499999
Other Loan-Backed and Structured Securities .................. Lcanminnneniisnning 9599999
Subtotals — Industrial and Miscellaneous (Unaffiliated 3899999
Hybrid Securities

Issuer Obligations.... % v 4299999
Residential Mor(gage Backed Secuntles ....... el T e e s s e 4300000
Commercial-Backed Securities............. I e T 4499999
Other Loan-Backed and Structured Securitig. ... . ........ccccriminmiiiseniininenissiesionsssasiosssesaensesesns 4599999
Subtotals — Hybrid Securities..... ...4899999

Parent, Subsidiaries and Affiliates Bond

 ESire Ao d 1 T L AT, N RS 4999999
Residential Morteage-Backal SeCurTEEI. ... cciiewcommisiaiassmoss sasssassasisedsnessssssusssassssss idsnsss cass dmasmmessas sk 5099999
Commercial Mortgage-Ba@lid SCCUTTIES. ...oviiviiieiiiniinieniioniiiieeniassssissisossrsssasssissnnanesssssssesse s 3 1 99999
Other Loan-Backed an Bl SECUIIES nsmmamammssiarmsssa s msesms 3299999
Subtotals — Parent, S A A Liates BORAS < comimmummmvusimousmusmsrmsimaeran g9 909

SVO Identified Funds
Exchange Traded —a5 Identified by the SV i 0899999

Bond M Funds — a8 Identified by the SVO ..o niiitismisinmin 0909999
Subtotals O Taentified Funds. iy smesiiesiasm s s e amnimesass- 00 29999

Bank Loans
@ SSUEM 1eveevrerereeeseiaesseeseest e serssensesesseessessersssnsssessessenssenssnseresssmssenssonssssssnssensserssssesesnnssans 0399999

8 TR AL RIS o ciwenvsnsus oo sos oo s S 3 S O A S B O S S 6599999

totals — Issuer Obligations............. RS RS T T D 5D
Subtotals — Residential Mortgage Backcd Securltles S R R s s T 90D
Subtotals — Commercial Mortgage-Backed Securities ..., 7999999
Subtotals — Other Loan-Backed and Structured Securities .........ccooiiiiiiiiinniniisises e, 8099999
Biibtotals — SVE IHenfifitd Pt . mnnsmmmmmmmmmmissmmanmasssnsmasiamnmsiiaaswnni S 199999
Sibiotals — BaRKLOANE ummmimamstminims i s s R s e e 00 99 998
SBOTAIE B A comsuusvssnsosommmennmensimis s s e S T S R A A 8399999
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Exempt Money Market Mutual Funds — as Identified BY SVIO ..o st sasmsssnes semsems sasssmessmssiassas 8599999
All ' Other Money Market Mhitual Fendsccaaimnasaivumnmassnsabinrmmsnmanmasmnssaan 803995y
Other Cish BRUIVAIES v s s e s i i s 5 179999
TFotal Cash Bauivalents .. oo mmmsmmrmmmon s i e sssesisasi s e erss s v essnst s shisss s p e ssssrnisopesrain DN A9 999

A money market fund shall be reported in this schedule as an Exempt Money Market Mutual Fund if,
fund is identified by the SVO as meeting the required conditions found in Part Six, Section 2(b)(i
Procedures Manual of the NAIC Investment Analysis Office. All money market mutual funds that are
SVO on the U.S. Direct Obligations/Full Faith and Credit Exempt List shall be reported in thi u
money market mutual fund.”

@ \
Columnl -  CUSIP Identification \

money market

identified by the
an “‘all other

All CUSIP numbers entered in this column must confo t published in the Purposes and
Procedures Manual of the NAIC Investment Analysi Six, Sections 2(f) and (g).
4
CUSIP identification is required and valid onl Money Market Mutual Funds — as
Identified by SVO (Line §599999) and All Other/Mone ¢t Mutual Funds (Line 8699999).
Column 2 - Description \

Give a complete and accurate descﬂalio%
Column 3 Code \

Enter “*” in this column fGg t are bifurcated between the insulated separate account filing
and the non-insulated separatée

ot under the exclusive control of the company as shown in the General
¢ identified by placing one of the codes identified in the Investment

If a cash cquivalent i
Interrogatories, it is
Schedules Gener,

rate account filing, the “*”” should appear first, immediately followed by the appropriate code
ified in the Investment Schedules General Instructions).

Column 4
public placements use trade date, not scttlement date. For private placements, use funding date.

1ssue of bonds or stocks acquired at public offerings on more than one date may be totaled on one
line and the date of last acquisition mserted.
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Column 5

Column 6

Column 9

Column 10

Rate of Interest

Show rate of interest as stated on the face of the 1ssue. Cash equivalent bonds with various issues of the
same issuer use the last rate of interest. All information reported in this field must be a numeric value.

Maturity Date

Reporting entities may total on one line purchases of various issues of the same issuer of cash
cquivalent investments and insert the date of last maturity.

Amount Received During Year

Include: Investment income directly related to the securities reported in thissc

Accrual of discount and amortization of premium, whe’

Report amounts net of foreign withholding tax.

Legal Entity ldentifier (LEI)

*% Column 10 will be electronic only. ** 0\
L 4

Provide the 20-character Legal Entity Identifier (
Operating Unit. If no LEI number has been assi

ssuer as assigned by a designated Local
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SCHEDULE E — PART 3 — SPECIAL DEPOSITS
The amounts reported in this schedule also are included in the various asset schedules of the company.

Exclude from this schedule all deposits or operating accounts in financial institutions that the company uses in the normal
course of its business.

Column 1 - Type of Deposit
Include in this column, one of the following indicators: Q
B ~ Bond
S - Stocks -
M - Mortgages \
C — Certificates of Deposit
R~ Real Estate
ST — Cash/Short-Term Investments
O — Other (Use this symbol when multiple types

are on deposit within a particular jurisdictiga. 6

Column 2 - Purpose of Deposit

The following are examples of suggested cn%ng the purpose of the deposit:
Bail Bonds ®
Workers” Compensation \

Property & Casualty
Fidelity & Surety
HMO

Life Insurance

Collateral for
Pledged for

nter multiple purposes in Column 2, if the totals in Columns 3 through 6 include
Columns 3
and 4 : sior the Benefit of All Policyholders

ort only the statutory deposit held for the benefit of all policyholders. DO NOT INCLUDE

osits held for a special purpose. Reporting entities must report these special purpose deposits in
Columns 5 and 6.
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Columns 5

and 6 - All Other Special Deposits
Report any deposits not included in Column 3 and 4 which are held for any special or statutory
purpose.
Include: Deposits held for a special purpose.
Deposits to secure reinsurance obligations.
Deposits to satisfy a particular claim or litigation (list separ
Exclude: Deposits held for the benefit of all policyholders (reportad in"§glumns 3 and 4).

Deposits or operating accounts in financial indtutic @ € company uses in

the normal course of its business. \
Columns 3 \
and 5

= Book/Adjusted Carrying Value

Enter the balance sheet value of each deposit.

Columns 4

L 4
and 6 - Fair Value \
Enter the fair value of each special deposit. \&

Details of Write-ins Aggregated at Line 58 — Aggregate Alien T
¢
List separately cach deposit to se% ance obligations and reflect these amounts in the
, zhedfies.

appropriate parts of the reins

List separately each deposit

O
\\

articular claim or litigation.
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SUPPLEMENTAL COMPENSATION EXHIBIT

Each reporting entity shall file with its state of domicile and any state that requests it m writing a Supplemental
Compensation Exhibit for such directors, officers, and employees and in such manner as provided below.

The Exhibit shall be filed as a supplement to each reporting entity’s annual statement to the domiciliary Department on or
before March 1. The purpose of the Exhibit 1s to provide information to the regulator concerning payments to senior
management and directors that could negatively impact a reporting entity’s financial condition.

Insurers that are part of a group of insurers or other holding company system may file amounts paid to officers and
employees of more than one insurer in the group or system either on a total gross basis or by allocation t insurer.

Compensation shall consist of any and all remuneration paid to or on behalf of an officer, employes ctor covered by
this requirement, including, but not limited to, wages, salaries, bonuses, commissions, stock grantfl the exercise of
stock options, and any other emolument.

Supplemental Compensation Exhibit

e A table disclosing the total of all compensation paid to the named

e The table shall cover a three-year period, although cnmpanies%l
three years of reporting.

asel upon” the aggregate grant date value of awards
m

e For awards of stock, the dollar amount reported shall
computed in accordance with SS4P No. [04R—Share-Bas

e Provide a narrative description of any material facifits to gain an understanding of the information

disclosed in the tables in Part 4.

Part 2

Officer and Emplovee Compensation

1. All individuals serving@is
completed fiscal year, re

2. All individuals sgrving as théWprincipal financial officer ("PFO") or acting in a similar capacity during the last
completed fiscal regardless of compensation level;

most highly compensated executive officers, other than the PEO and PFO, who were
ificers at the end of the last completed fiscal year; and

3. The reporting g
Serving as exg

4, The next shly compensated employees whose individual total compensation exceeds $100,000.
which executive officers are most highly compensated shall be made by reference to total

¢ last completed fiscal year provided; however, no disclosure need be provided for any executive officer,
d PFO, whose total compensation, as so reduced, does not exceed $100.000.

compensation
other than the PE
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If the PEO or PFO served in that capacity during any part of a fiscal year with respect to which information is required,
information should be provided as to all of his or her compensation for the full fiscal year. If a named executive officer (other
than the PEO or PFO) served as an executive officer of the reporting entity (whether or not in the same position) during any
part of the fiscal year with respect to which information is required, information shall be provided as to all compensation of
that individual for the full fiscal year.

Definitions. For purposes of this disclosure:

i The term *stock™ means instruments such as common stock, restricted stock, restricted stock phantom stock,
phantom stock units, common stock equivalent units or any similar instruments that do not hav
and the term option means instruments such as stock options, stock appreciation rights and s
option-like features. The term stock appreciation rights (SARs ) refers to SARs payable 4 tock, including
SARs payable in cash or stock at the election of the registrant or a named exemﬂive 0 @ e term “equity” is

used to refer generally to stock and/or options.

2 The terms “date of grant™ or “grant date” refer to the grant date determinc@fior cial statement reporting

purposes pursuant to SSAP No. 104R—Share-Based Payments. 0

Column 3 - Salary ®
The dollar value of the base salary (cash and non N

the fiscal year covered.

the named officer or employee during

Column 4 = Bonus

The dollar value of any bonus (ca® n@:) paid to the named officer or employee during the
fiscal year covered. \

Column 5 - Stock Awards
For awards of stock, the aggre nt date value computed in accordance with SSAP No. 104R—

Share-Based Payments

Column 6 - Option Awards

ith or without tandem SARs (including awards that subsequently have
iggregate grant date value computed in accordance with SSAP No. 104R—
Column 7 - Sign ments

ensation received as a result of the acceptance of an employment offer.

Column 8 — aiice Payments

Any termination, including without limitation through retirement, resignation, severance or

constructive termination (including a change in responsibilities) of such executive officer’s
employment with the reporting entity’s and its subsidiaries
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Column 9 - All Other Compensation

All other compensation for the covered fiscal year that the reporting entity could not properly report in
any other column. Each compensation item that is not properly reportable in other columns, regardless
of the amount of the compensation item, must be included.

Such compensation must iclude, but 1s not limited to:

Part3

Director Compensation

Reporting entities shall also disclose all compensatilg
employees of the reporting entity whose total comp

Amounts disclosed must

Perquisites and other personal benefits, or property, unless the aggregate amount of such
compensation is less than $10,000;

All “gross-ups” or other amounts reimbursed during the fiscal year for the p@ales;
Reporting entity contributions or other allocations to vested and u mned contribution

plans;

A change in control of the reporting entity; \\
The dollar value of any insurance premiums paid by, orgn be of, the reporting entity during
the covered fiscal year with respect to life insurance the/benefit of a named officer or
employee; and

. ¢ .
The dollar value of any dividends or other ea 8 stock or option awards, when those
amounts were not factored into the grant datfTair'gluc”required to be reported for the stock or
option award. \
) 4 \o. ,

or on behalf of all directors, other than full-time officers and
m included service as a director and is disclosed under Part 2.
include all compg@kation paid for services on board and committees, as well as any other

compensation for any other activity or servic@such as consulting agreements.

Part 4

Provide a narrative descri
Part 2 and Part 3 tables.

of any material factors necessary to gain an understanding of the information disclosed in the
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SUPPLEMENTAL INVESTMENT RISKS INTERROGATORIES

This set of Supplemental Interrogatories is to assist regulators i identifying and analyzing the risks inherent in the entity’s
investment portfolio. The Supplemental Investment Risks Interrogatories apply only to general account assets. These lines
were determined based upon the investment categories contained in the NAIC Statutory Statement and considered as invested
assets. The reported amounts are to be consistent with net admitted amounts reported by the entity in the statement and
supporting schedules, not on a consolidated basis. Compute the percentage calculations by dividing the reported amount by
the total admitted assets reported in Line | of the Interrogatories unless otherwise indicated. It is recommended that the first
step in responding to this sct of Interrogatorices is for the person preparing this document to read through the Interrogatorics to
gain an understanding of the reporting requirements.

All reporting entities must answer Interrogatories | through 4, 11 through 16, 18, 19 and, if applicable
each Interrogatory 5 through 10 only if the reporting entity’s aggregate holdings in foreign inve as addressed in
Interrogatory 4 equals or exceeds 2.5% of the reporting entity’s total admitted assets. Answer : 17 only if the
reporting entity’s ageregate holdings in mortgage loans as addressed in Interrogatory ¥ equ ceeds 2.5% of the
reporting entity’s total admitted assets. For Life and Fraternal blanks, responses are tojgxg
Property/Casualty blank, responses are to exclude Protected Cell Accounts.

, Or an investment in a person, real estate or
. An investment shall not be deemed to be
primary credit source or qualified guarantor is a

An investment in a foreign
asset domiciled in a forei

Foreign investment:

(a) i s shell business entity; and

(b) - 5 not assumed, accepted, guaranteed or insured or otherwise

Domestic jurisdiction: The U States, Canada, any state, any province of Canada or any political
s bon Of any of the foregoing.

Foreign jurisdiction: A tion other than a domestic jurisdiction.

Shell business entity: A "Pusiness entity having no economic substance, except as a vehicle for owning

interests in assets issued, owned or previously owned by a person domiciled in a
foreign jurisdiction.

Qualified guar ’ A guarantor against which a reporting entity has a direct claim for full and timely
payment, evidenced by a contractual right for which an enforcement action can be
brought in a domestic jurisdiction.

Qualified prim redit source:  The credit source to which a reporting entity looks for payment as to an investment and
against which a reporting entity has a direct claim for full and timely payment,
evidenced by a contractual right for which an enforcement action can be brought in a

domestic jurisdiction.

Supranational: Entities with more than one sovereign government as a member
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Line 1 - Report the reporting entity’s total admitted assets as reported on Page 2 of the annual statement.

Report the total net admitted assets for the current year, Page 2, Assets, Column 3, excluding
Separate Account, Protected Cell or Segregated Account business.

Line 2 - Report the single 10 largest exposures to a single issuet/borrower/investment.

Determine the ten largest exposures by first, aggregating investments from all investment categories
(except the excluded categories) by issuer. The first six digits of the CUSIP number can be used as a
starting point; however, please note that the same issuer may have more than one unique series of the
first six digits of the CUSIP. For example, the reporting entity owns b is
XYZ Company of $500,000 and common stock of the XYZ Company of $6
reporting entity has a mortgage loan to the XYZ Company of $300,000. T
XYZ Company is $1.4 million ($500.000+5600,000+$300,000).

osure to Issuer

Excluding: U.S. government securities (Part Six, Sectjon
securities (Part Six, Section 2(e)), those U.
(Part Six, Section 2(1)) listed in the Pur

overnment agency
ent money market funds
ocedures Manual of the
occupied by the company;
t are investment companies
diversified within the meaning
ection 5(b) (1)].

and policy loans. Also exclude ass
(mutual funds) and common trust figds t

of the Investment Company AT US
L 4
In Column 2, list the categories of securities that lud@in the total for each issuer (e.g., bonds,
mortgage loans, etc.)
Line 3 - Report by NAIC designation, the amounts erciditages of the reporting entity’s total admitted
assets held in bonds and preferred stocks
g
Report the total amount for each cale . The amounts reported in the bond subcategories
should be consistent with th nitgeported in Schedule D, Part 1A, Section 1, Column 7,

, Scition | is reported gross and will not tie to this line if any
r bonds and preferred stocks on the asset page.

Line 4 ~ Report the amounts and percenta@s of the reporting entity’s total admitted assets held in foreign
investments (regardlesdof whether there is any foreign currency exposure) and unhedged foreign
currency exposure.

Line 4.02 - unt of foreign investments as determined by the rules or statutes of the state
whether there is any foreign currency exposure).
Line 4.03 - ' f the aggregate amount of foreign investments that supports insurance liabilities
ted in that same foreign currency.
treported in 4.03 should be included in all answers to Lines 5 through 10.
Line 4.04 e amount of the insurance liabilities associated with the investments reported in 4.03 and that

denominated in the same currency.

Lines 5-10 sho answered only 1f the reporting entity’s aggregate foreign investments exceed 2.5% of total admtted

assets (response to".01 is no). The NAIC designations for Lines 5, 6, 8 and 9 relate to country ratings, not investment

ratings. If the country does not have a rating, include the investment in the NAIC-3 or below category.

Line 5 = Report the aggregate foreign investment exposure (regardless of currency exposure) categorized by the
country’s NAIC sovereign designation. Aggregate foreign investments first by foreign jurisdiction and

then by NAIC sovereign designation.

The sovereign ratings and designation equivalents are available on the NAIC Web site.
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Line 6

Line 8

Line 9

Line 10

Line 11

Line 11.03

Line 11.04

Line 11.05

Line 12

Line 12.02

Within each of the following three categories of NAIC country sovereign designations, which are
available on the NAIC Web site (1, 2, and 3 or below), identify the two countries in which the
company has its largest aggregate foreign investment exposures (regardless of currency exposure), and
report the dollar value and percentage of company investments issued within each of those countries.

Report the aggregate unhedged foreign currency exposure categorized by NAIC sovereign designation.
Aggregate unhedged foreign currency exposures first by foreign jurisdiction and then by
NAIC sovereign designation.

The sovereign ratings and designation equivalents are available on the NAIC Web site.

Within each of the following three categories of NAIC country sovereign d
available on the NAIC Web site (1, 2, and 3 or below), identify the twg ies in which the

company has its largest aggregate unhedged foreign currency exposures, find &
and percentage of company investments issued within each of those &un

investment.

Report the 10 largest non-sovereign (i.e., non-governmental) cxp& foreign issuer/borrower/

ating| "hvestments from all foreign

Determine the ten largest foreign exposures by first ag
1ngg investment does not have an

investment categories by issuer. See example in,_Lig
NAIC designation, indicate the investment catci :
Column after first indicating any available NAIC

Report the amounts and percentages of the re ’s total admitted assets held in Canadian
investments, including Canadian-currency

(“*Canadian Investments™) and unhedged Can Cy exposure.

Report the aggregate amount of Calpadi stients that support insurance liabilities denominated in
Canadian currency., \

The amount listed in Line J0 be mcluded in all answers to Line 1 1.

Report the aggregate amount O qsurance liabilities associated with the investments reported in
Line 11.03.

Unhedged Canadian Cutigacy Exposure

@ veregate Canadian investments exceed 2.5% of total admitted assets, answer

¢ amounts and percentages of the reporting entity’s total admitted assets held in
ts with contractual sales restrictions (defined as investments having restrictions that prevent
being sold within 90 days).

ot include, for instance, investments that have procedural requirements to be met prior to sale or
al company restrictions.
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Line 13.02

through 13.11 - Report the amounts and percentages of admitted assets held m the ten largest equity interests
(including mvestments in the shares of mutual funds, preferred stocks, pubhcly traded equity
securities, and other equity securities (including Schedule BA equity interests), and excluding money
market and bond mutual funds listed in Part Six, Sections 2(f) and (g) of the Purposes and Procedures
Manual of the NAIC Investment Analysis Office as exempt or NAIC 1).

Determine the ten largest equity interests by first aggregating investments included in this line by
issuer. For example, the reporting entity owns preferred stock of the XYZ Company of $600,000 and
common stock of the XYZ Company of $300.000. The total is $900,000 ($600,000+$200,000). The

reporting entity also owns bonds 1ssued by the XYZ Company of $500,000 that a ded from this
calculation because bonds are debt instruments. Other equity securities inc@file p rships and
Limited Liability Companies (LLC) and any other investments reported in A classified as
equity.

eld in nonaffiliated,
curities eligible for sale
e 144 without volume

Line 14 - Report the amounts and percentages of the reporting entity’s total
privately placed equities (included in other equity securities) and
under Securities Exchange Commission (SEC) Rule 144a

restrictions.

Line 14.02 - The amount reported in this line is a subset of the Line 1¢ excludes any public securities,
any affiliated equity interests and any securities t Ghsold under SEC Rule 144 or under
Rule 144a without any volume restrictions.

Line 15 - Report the amounts and percentages of the re ing\ry's total admitted assets held in general

partnership interests (included in other equi

Line 15.02 - Report the aggregate amount of all genegft pa interests reported in Schedule BA. The amount
excludes limited partnership intered®s or investments.

Lines 15.03

through 15.05 — Report the details of the t
Interrogatory 15.01 exceeds

Line 16 - With respect to mortgage loans réported in Schedule B, report the amounts and percentages of the
reporting entity’s totalgtimitted assets.

Line 16.02

through 16.11 —

of Schedule B,

Line 17 rt the aggregate mortgage loans having the indicated loan-to-value ratios as determined from the
most current appraisal as of the annual statement date.

Line 17.0]

through 17.05 — For each mortgage loan, determine its loan-to-value ratio and assign it to one of the five loan-to-value

catcgorics, scparated into residential, commercial or agricultural. Aggregate the amounts for cach
category and calculate the percent of admitted assets.
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Line 18.02

through 18.06 -~

Line 19
Line 19.01

Line 20

Line 20.01
through 20.05

Line 21

Line 21.01
through 21.03

Line 22

Line 22.01
through 22.04

Line 23

Line 23.01
through 23.04

Report the amounts and percentages of the reporting entity’s total admitted assets held in each of the
five largest mmvestments in one parcel or group of contiguous parcels of real estate reported in
Schedule A, excluding property occupied by the company, if the aggregate amount reported in
Interrogatory 18.01 exceeds 2.5% of admitted assets.

Report the amounts and percentages of potential exposure (defined as the amount determined in
accordance with the Annual Statement Instructions) for mezzanine real estate loans.

If the response is yes, the reporting entity need not complete the remainder of Interrogatory 19.

Report the amounts and percentages of the reporting entity’s total admitted ass

lending agreements, repurchase agreements, reverse repurchase agre , Qlollar repurchase
agreements and dollar reverse repurchase agreements.
L 4

Report the aggregate amount for each category at year-end and at Nﬂ\ch quarter. Calculate the

percentage of admitted assets at year-end.

Report the amounts and percentages for warrants not attach¢@ig othd *lnancial instruments, options,
caps and floors.

L 4

Report the aggregate amount for each category ula®y the percentage of admitted assets. The
amounts should also agree with amounts report Schetile DB.

osure (defined as the amount determined in
r collars, swaps and forwards.

Report the amounts and percentages of poie
accordance with the Annual Statement [

4

[y

Report the aggregate amount 4
percentage of admitted asg
Schedule DB.

Nyh at year-end and at the end of each quarter. Calculate the
d. The amounts should also agree with amounts reported in

Report the amounts ang percentdiés of potential exposure (defined as the amount determined in
accordance with the al Statement Instructions) for futures contracts.

nt for each category at year-end and at the end of each quarter. Calculate the
assets at year-end. The amounts should also agree with amounts reported in
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VARIABLE ANNUITIES SUPPLEMENT
PARTS 1 AND 2

This supplement is to be filed on or before April 1.

For variable annuities (VAs) with guaranteed benefits, disclose the type(s) of guaranteed benefit(s), the number of contracts
or certificates with those benefits, the amount of the benefit base related to each type of benefit, the net amount at risk for
death benefits and the guaranteed annual payout for income and withdrawal benefits, the gross amount of the reserve for the
guaranteed benefit(s), the portion of the contract/certificate account value related to contract/certificate funds in the General
Account or the Separate Account, and the percent of the guaranteed benefit reinsured.

“Type” shall include a summary description of the type of benefit. Examples are provided in the tablé§lustrate$ below. For
those guaranteed benefits that include waiting periods before any benefit can be realized. include:l of the original

waiting period in the description

@

e A separate line shall be created for each combination of Guaranteed Death Ben
o See the illustration in the table below for an example.
o For a category with only one guarantee, show “None” in the other col
¢  Each contract/certificate shall be included in one and only one line.
o For a contract with multiple living benefits, determine the most ap:

ed Living Benefit.

assification.

individual certificates. In each chart,

A separate chart shall be prepared for individual contracts and for group, colilg @
h affiliated captive reinsurers and for

show the amount of any reinsurance reserve credit being taken separately figg tréfige
other reinsurers. \

For purposes of this supplement, a Guaranteed Living Benefit (GLEWS d d as a contract/certificate, agreement or rider in
which the insurance entity guarantees specified payouts durin eriod, which may include the lifetime of the
insured(s). For VAs, these guaranteed payouts are typically e raicss of the performance of the contractual account
value that is used to determine cash surrender values and@ wi altbenefits.

Column 3 - Number of Individual (Part s roup (Part 2) Certificates

Column 4 - Benetit Base For Guarantee® fit (Col 1)

Report the Benefit Basggidefined 1¥the contract/certificate) as of the valuation date as the basis for the
guaranteed value. If n rantee exists, enter $0.

Column 5 - Benefit Base For eet’Living Benefit (GLB) (Col 2)
Report the defined in the contract/certificate) as of the valuation date as the basis for the
guaranteed valu no guarantee exists, enter $0.

Column 6 Net M Risk For Guaranteed Death Benefit (Col 1)

Binefit Net Amount at Risk is defined as the greater of a) zero and b) the difference between the
arantg *d Death Benefit and the Account Value as of the valuation date. Report the sum of the NAR
ranrcontracts/certificates.

Column 7 Guaranteed Annual Income Amount For Guaranteed Living Benefit (GLB) (Col 2)

Report the total annual income/withdrawal benefits available if the income/withdrawal guarantees
were clected on the valuation date. If no GLB/GMWB is available on the valuation date for a particular
contract/certificate (e.g. due to a waiting period), use $0. Note, for GLB and GMWB previously
elected, show the guaranteed amount based on the prior elections. For GMAB, use $0 since this is not
an income benefit. Disclosures for GMAB shall be provided in the AG 43 Memorandum.
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Column 8 Account Value — General Account
Column 9 Account Value — Separate Account
Column 10 Reserve for Guaranteed Benefits (Total Reserve Less Base Adjusted Reserve)
Total gross reserve for guarantees as defined in AG-43 or VM 21 as applicable in excess of the base
contract reserve. Reserves calculated according to AG-43 and VM-21 are allocated to individual
contracts or certificates following the guidance of Appendix 6 of AG-43 or Section 8 of VM-21.
Report in column 10 the excess of this per policy reserve over the base contr e. For base
contract reserve, the company may use CSV or Base Adjusted Reserve (defined pperidix 3, A.3.2D
of AG-43 or Section 5, B.4. of VM-21) for that contract or certificate.
Column 11 & L 2
Column 12 Percentage of Guaranteed Benefits Reinsured \
Show percentage of the Guaranteed Benefit ceded to all reinsurer
Line 3 Total Net of Remnsurance
Line 3 Total Net of Reinsurance should equal K [Tae for Column 10 minus the sum of
Line 1 Reserve Credit from Affihated Captive Kegsur azd Line 2 Reserve Credit from Other
Reinsurance.
Mlustration:
Type 3 Bencfit Base 7 Account Value 10 Percentage of Guaranteed
Benefits Reinsurad
| 2 4 uaranteed 8 9 Reserve for 1 12
Mumber of Annual Tncome Guaranteed
Individual For Amount For Henefits (Total
Contracts / Guaranteed Guaranteed Reserve Less | Guaranteed | Guaranteed
Guaranteed Death | Guaranteed Living Ciroup Death Benefit Living Benefit General Scparate Basc Adjusted Death Living
Benefit Benefit Certificates (Col 1) {GLB} (Col 2) Account Account Reserve) Benefit Benefit
Max Anniversary GMAB - 1 10% of
Valtee (MAV)* pre 957 S04 M 50 $2M £93.0M $1.5M 6% 40t
GMIE prem accum
@3% w10 yr
3% Roll-up watlning period 312 $2.4M 30 $31.2M $1.OM 100% 100%
Greater of MAV &
3% Roll-up GMIR ROP, 10 yrs 45 $3.0M SOM S0M S37.0M 52.0M 0% (e
Subtotal 1.7 S10.1M 32.4M 52.7M 3161.2M 84.5M XXX XXX
1. Reserve ecredit from  affiliated  captive
2. Reserve credit from other reinsuance
3. Total net of reinsurance
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MEDICARE SUPPLEMENT INSURANCE EXPERIENCE EXHIBIT

Medicare Supplement 1s defined as those forms which are qualified as Medicare Supplement under the Federal Certification
Requirements or the NAIC Medicare Supplement Insurance Minimum Standards Model Act and Regulation, or that are filed
under other state programs to satisfy separate form filing requirements for Medicare Supplement forms.

This exhibit should be completed on a direct basis and should include all Medicare Supplement insurance acquired through
assumption of a block of business. In the event that a policyholder of the company relocates to another state, experience
under that policy is to continue to be reported in the state in which the policy was originally issucd. The nationwide aggregate
earned premium on all Medicare supplement policies should be disclosed in the annual statement General Interrogatory

related to Medicare Supplement insurance.
@

This exhibit is to be completed on a state basis.

In the event that a refiling of any state page is warranted, the amended page should be filed®ith t and with the state.

1. Experience on policies issued more than three years prior to the reporting i hou®h be shown separately as
indicated on the form. For example, for the reporting year ended Decemb ;s tled on March 1, 2019),
experience on policies 1ssued in 2015 and prior should be shown separately fro t ol pohcies 1ssued in 2016 and
later. For group insurance, the year of issue should be based on when cerlftate was issued, if available.

Otherwise. use the master policy year of issue.

2. Allocation of reserves on a state-by-state basis should rely o" un al principles and be consistent as to
methodology from year to year. \

3. Include membership or policy fees, if any, with premium ed

4.  Include mass marketed group insurance subject to indipfiitial lossS4tio standards with individual.
5. Subtract dividends from premiums carned. by \
6. Do not adjust incurred claims nor premi dWr chianges in policy (additional) reserves.
DEFINITIONS
Column 1 - Compliance with OB
Respond with = r “NA”, to indicate compliance with OBRA requirements.
Colummn 3 - Standardiz pplement Benefit Plan
Me ¢ standard plans A-N as required by Section 9E of the Model Regulation to Implement the

edicare Supplement Insurance Minimum Standards Model Act. This includes all plans
. A\-N issued prior to a state’s revisions to its regulatory program and identified as a
cgpolan at the time of issue. Policies issued prior to the effective date of this state’s revisions to
are supplement regulatory program pursuant to the Omnibus Budget Reconciliation Act
of 1990, and no longer offered in a state, should be designated with “P.” Policies not meeting

r of these definitions should be designated with “O.” This includes policies issued in MN, MA,
and WI (states that qualified for and reccived a waiver under federal law from the A-N requircments).
A policy issued in these three states that did not require changes, as the result of modifications to the
state regulatory program should be reported as “0.” All policies identified as “O” must be explained in
Medicare Supplement General Interrogatory 4. Theoretically, a policy should never be identified as
“O" except in those states receiving a waiver from the A-N requirements,
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Column 5 - Plan Characteristics

Means one or more of the following identifiers of the features of a policy or certificate form
(all applicable identifiers must be shown).

i b Means inclusion of new or innovative benefits.

o Means direct response solicited.

B i Means agent solicited.

fqn Means underwritten policy or certificate.

- Means the policy or certificate is guaranteed issued to all applic

L 4
6" Means the policy is offered to individuals eligible for Megi I of disability.
e Means the policy or certificate was assumed from anoth

Column 6 = Date Approved 0

Means the date the policy form was approved for -' @ by the insurance department.

Column 7 - Date Approval Withdrawn \

Means the date the policy form approval wa& by the insurance department.
Column 8 - Date Last Amended

¢
Means the date of approval of a ridtx ment for this policy form. Do not reflect the date of
0

optional riders added to an 1
Column 9 - Date Closed
Means the date when olicy fo

1s no longer actively marketed or offered for sale 1n this state.

Column 10 — Policy Marketing Trade c

Means thegitl der which a policy is (was) marketed.
Columns 12
& 16 =
equal paid claims plus the change in claim reserves. Claim reserves include only those
bilities for claims that have been incurred. Incurred claims in this exhibit do not include
ditional) reserves.
sum of Columns 11 and 15, and the sum of Columns 12 and 16, Lines 0199999 and 0299999 for
all states should equal the amounts disclosed in the General Interrogatories, Part 2, Line 1.2 minus
Line 1.3 and Line 1.5, respectively.
Columns 14
& 18 - Number of Covered Lives

Means the number of individuals covered under the policy form as of December 31 of the reporting
year.
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